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GENERAL  PREFACE 


In  the  publication  of  these  lectures,  it  is  proposed  to  present  the  Theory 
of  Elliptic  Functions  in  three  volumes,  which  are  to  include  in  general 
the  following  three  phases  of  the  subject: 
I.     Analysis; 
II.     Applications  to  Problems  in  Oeometry  and  Mechanics; 

III.     General  Arithmetic  and  Higher  Algebra. 

In  Volume  I  an  attempt  is  made  to  give  the  essential  principles  of  the 
theory.  The  elliptic  functions  considered  as  the  inverse  of  the  elliptic 
integrals  have  their  origin  in  the  immortal  works  of  Abel  and  Jacobi.  I 
have  wished  to  treat  from  a  philosophic,  as  well  as  from  a  formal  stand- 
point, the  existence,  and  as  far  as  possible,  the  ultimate  meaning  of  the 
functions  introduced  by  these  mathematicians,  to  discuss  the  theories 
which  originated  with  them,  to  follow  their  development,  and  to  extend 
as  far  as  possible  the  principles  which  they  established.  In  this  develop- 
ment great  assistance  has  been  rendered  by  the  works  of  Hermite,  who 
contributed  so  much  not  only  to  the  theory  of  elliptic  functions  but  also  to 
almost  every  form  of  mathematical  thought.  The  theory  of  Weierstrass  is 
studied  side  by  side  with  the  older  theory,  and  the  beautiful  formulas  which 
we  owe  to  him  are  contrasted  with  the  corresponding  formulas  of  the 
earlier  writers.  Riemann  introduced  certain  surfaces  upon  which  he 
represented  algebraic  integrals,  and  by  thus  expressing  his  conceptions  of 
analytic  functions  he  revealed  a  clearer  insight  into  their  meaning. 
Instead  of  generalizing  either  the  theory  of  Jacobi  or  that  of  Weierstrass 
so  as  to  embrace  the  whole  subject,  it  is  thought  better  to  make  these 
theories  specializations  of  a  more  general  theory.  This  general  theory  is 
treated  by  means  of  the  Riemann  surface,  which  at  the  same  time  shows 
the  intimate  relation  between  the  two  theories  just  mentioned. 

In  Volume  II  a  treatment  of  elliptic  integrals  is  given.  Here  much 
attention  is  paid  to  the  work  of  Legendre,  whom  we  may  rightly  regard 
as  the  founder  of  the  elliptic  functions,  for  upon  his  investigations  were 
established  the  theories  of  Abel  and  Jacobi,  and  indeed,  in  the  very  form 
given  by  Legendre.  Abel  in  a  published  letter  to  Legendre  wrote:  "Si  je 
suis  assez  heureux  pour  faire  quelques  dlcouvertes,  je  les  attribuerai  k  vous 
plutdt  qu'  &  moi  ";  and  Jacobi  wrote  as  follows  to  the  genial  Legendre: 
"Quelle   satisfaction  pour    moi  que    Phomme   que  j'admirais  tant   en 
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dfrvorant  ses  Merits  a  bien  voulu  accueillir  mes  travaux  avec  une  bont6  si 
rare  et  si  pr6cieuse!  Tout  en  manquant  de  paroles  qui  soient  de  dignes 
interpr&tes  de  mes  sentiments,  je  n'y  saurai  r£prondre  qu'en  redoublant 
mes  efforts  a  pousser  plus  loin  les  belles  theories  dont  vous  £tes  le  crSateur." 

True  Fagnano,  Euler,  Landen,  Lagrange,  and  possibly  others  had  dis- 
covered certain  theorems  which  proved  fundamental  in  the  future  develop- 
ment of  the  elliptic  functions;  but  by  the  patient  devotion  of  a  long  life 
to  these  functions,  Legendre  systematized  an  independent  theory  in  that 
he  reduced  all  integrals  which  contain  no  other  irrationality  than  the 
square  root  of  an  expression  of  degree  not  higher  than  the  fourth  into  three 
canonical  forms  of  essentially  different  character.  Thus  he  was  enabled 
to  discover  many  of  their  most  important  properties  and  to  overcome  great 
difficulties,  which  with  the  means  then  at  hand  appear  almost  insurmount- 
able. Methods  were  devised  which  furnished  immediate  results  and 
which,  extended  by  subsequent  investigations,  enriched  the  science  of 
mathematics  and  the  fields  of  knowledge.  In  this  direction  the  great 
English  mathematician  Cayley  has  done  much  work,  and  to  him  a  con- 
siderable portion  of  this  volume  is  due.  The  admirable  work  of  Greenhill 
has  also  been  of  great  assistance.  Much  space  is  given  in  Volume  II  to  the 
applications  of  the  theory.  These  applications  are  usually  in  the  form  of 
integrals  and  the  results  required  are  real  quantities,  and  for  the  most 
part  the  variables  must  be  taken  real.  Thus  the  complex  variable  of 
Volume  I  must  be  limited  to  some  extent  in  the  second  volume.  The 
problems  selected  serve  to  illustrate  the  different  phases  treated  in  the 
previous  theory;  sometimes  preference,  as  the  occasion  warrants,  is  given 
to  Legendre's  formulas,  sometimes  to  those  of  Weierstrass.  While  the 
most  of  these  problems  are  taken  from  geometry,  physics,  and  mechanics, 
there  are  some  which  have  to  do  with  algebra  and  the  theory  of  numbers. 

All  true  students  of  applied  mathematics,  engineers,  and  physicists  should 
have  some  knowledge  of  elliptic  functions;  at  the  same  time  it  must  be 
recognized  that  one  cannot  do  all  things,  and  it  is  not  expected  that  such 
students  should  be  as  well  versed  in  the  theoretical  side  of  this  subject  as 
are  pure  mathematicians.  For  this  reason  Volume  II  has  been  so  pre- 
pared that  without  dwelling  too  long  upon  the  intrinsic  meaning  of  the 
subject,  one  may  obtain  a  practical  idea  of  the  formulas.  Much  of  the 
theory  of  Volume  I  is  therefore  not  presupposed,  and  many  of  the  results 
that  have  hitherto  been  derived  are  again  deduced  in  Volume  II  by  other 
methods,  which,  without  emphasizing  the  theoretical  significance,  are 
often  more  direct.  This  is  especially  true  of  the  addition-theorems.  A 
table  of  elliptic  integrals  of  the  first  and  second  kinds  will  be  found  at  the 
end  of  this  volume,  which  may  consequently,  for  the  reasons  stated,  be 
regarded  as  an  advanced  calculus. 

Volume  III  will  be  of  interest  especially  to  the  lovers  of  pure  mathe- 
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matics.  In  this  volume  the  theory  becomes  more  abstract.  Many 
problems  of  higher  algebra  occur  which  lie  within  the  realms  of  general 
arithmetic.  This  includes  the  theories  of  complex  multiplication;  of 
the  division  and  transformation  of  the  elliptic  functions;  a  study  of  the 
modular  equations  and  the  solution  of  the  algebraic  equation  of  the  fifth 
degree,  etc. 

The  discoveries  of  Kronecker  in  the  theory  of  the  complex  multiplica- 
tion not  only  prove  the  theorems  left  in  fragmentary  form  by  Abel  and  give 
a  clear  insight  into  them,  but  they  show  the  close  relationship  of  this 
theory  with  algebra  and  the  theory  of  numbers.  The  problem  of  division 
resolves  itself  into  the  solution  of  algebraic  equations,  and  the  introduc- 
tion of  the  roots  of  these  equations  into  the  ordinary  realm  of  rationality 
forms  a  "realm  of  algebraic  numbers  ";  the  same  is  true  of  the  modular 
equations.  Kronecker,  Dedekind,  Hermite,  Weber,  Joubert,  Brioschi, 
and  other  mathematicians  have  developed  these  lines  of  thought  into  an 
independent  branch  of  mathematics  which  in  its  further  growth  is  sus- 
ceptible of  extension  in  many  directions,  notably  to  the  treatment  of  the 
Abelian  transcendents  on  the  one  hand  and  of  the  modular  systems  on 
the  other. 

Jacobi  in  a  letter  to  Crelle  wrote:  "You  see  the  theory  [of  elliptic  func- 
tions] is  a  vast  subject  of  research,  which  in  the  course  of  its  development 
embraces  almost  all  algebra,  the  theory  of  definite  integrals,  and  the 
science  of  numbers."  It  is  also  true  that  when  a  discovery  is  made  in  any 
one  of  these  fields  the  domains  of  the  others  are  also  thereby  extended. 
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Evert  one- valued  analytic  function  which  has  an  algebraic  addition- 
theorem  is  an  elliptic  function  or  a  limiting  case  of  one.  The  existence, 
formation,  and  treatment  of  the  elliptic  functions  as  thus  defined  are 
given  in  Chapters  I-VII  of  the  present  volume. 

An  algebraic  equation  connecting  the  function  and  its  derivative,  which 
we  have  called  the  eliminani  equation,  is  emphasized.  This  differential 
equation  due  to  M6ray  is  first  used  as  a  latent  test  to  ascertain  whether 
or  not  a  function  in  reality  has  an  algebraic  addition-theorem,  and,  sec- 
ondly, as  shown  by  Hermite,  its  integrals  when  restricted  to  one-valued 
functions  are  one  or  the  other  of  the  three  classes  of  functions:  rational 
functions,  simply  periodic  functions,  or  doubly  periodic  functions.  We 
regard  the  first  two  types  as  limiting  cases  of  the  third,  the  three  types 
forming  the  general  subject  of  elliptic  functions.  All  three  types  of 
functions  are  shown  to  have  algebraic  addition-theorems,  and  conse- 
quently the  existence  of  the  eliminant  equation  is  found  to  be  coextensive 
with  that  of  the  elliptic  functions. 

In  Chapter  I  some  preliminary  notions  are  given.  In  particular  it  is 
found  that  the  rational  and  the  trigonometric,  and  later,  in  Chapter  V, 
that  the  doubly  periodic  functions  may  be  expressed  in  terms  of  simple 
elements,  and  it  is  seen  that  all  three  forms  of  expression  are  the  same; 
a  treatment  is  given  of  infinite  products  and  also  of  the  primary  factors 
of  an  integral  transcendental  function;  analytic  functions  are  defined. 

The  properties  of  functions  which  have  algebraic  addition-theorems 
are  considered  in  Chapter  II,  and  it  is  shown  that  these  properties  exist 
for  the  whole  region  in  which  the  function  has  a  meaning. 

After  establishing  the  existence  of  the  simply  and  doubly  periodic  func- 
tions in  Chapters  III  and  IV  and  after  studying  the  nature  of  the  periods, 
we  proceed  in  Chapter  V  to  the  actual  formation  of  the  doubly  periodic 
functions.  It  is  shown  that  the  doubly  periodic  functions  may  be  repre- 
sented as  the  quotients  of  two  Hermitean  "intermediary  functions,"  of 
which  the  Jacobi  Theta-functions  are  special  cases.  The  derivation  of 
such  functions  with  their  characteristic  properties  is  then  treated. 
Further,  by  a  method  also  due  to  Hermite,  it  is  shown  that  the  most 
general  elliptic  functions  may  be  expressed  in  terms  of  a  simple  func- 
tional element,  which  is  in  fact  the  simplest  intermediary  function. 

vi 


INTRODUCTION.  vii 

After  proving  the  theorem  that  the  most  general  elliptic  function  may 
be  expressed  algebraically  through  an  elliptic  function  of  the  second 
order  (the  simplest  kind  of  an  elliptic  function),  a  form  of  eliminant  equa- 
tion is  derived  in  which  the  derivative  appears  only  to  the  second  power. 
The  functions  connected  with  this  equation  are  treated  by  means  of  the 
Riemann  surface,  which  is  given  at  length  in  Chapter  VI,  where  also 
the  "  one-valued  functions  of  position"  are  introduced. 

The  integrals  denning  the  circular  functions  contain  radicals  under 
which  the  variable  appears  to  the  second  degree;  while  the  variable  appears 
to  the  third  or  fourth  degree  under  the  radicals  in  the  elliptic  integrals. 
It  is  therefore  natural  to  consider  the  elliptic  functions  as  the  general- 
ization of  the  circular  functions,  just  as  the  latter  functions  may  be 
regarded  as  limiting  cases  of  the  former.  The  methods  followed  by 
Legendre,  Abel  and  Jacobi  seem  the  natural  and  inevitable  methods  of 
presenting  these  functions.  History  also  gives  them  precedence.  Weier- 
strass  built  his  theory  on  the  foundation  already  established  by  these 
earlier  mathematicians,  and  it  is  impossible  to  realize  the  real  signifi- 
cance of  Weierstrass's  functions  without  a  prior  knowledge  of  the  older 
theory.  Riemann's  theory  forms  an  important  extension  of  the  purely 
analytic  treatment  of  Legendre  and  Jacobi  as  well  as  of  the  Weierstrass- 
ian  theory.  The  characteristics  of  Riemann's  theory  lie  on  the  one  hand 
in  the  simple  application  of  geometrical  representations  such  as  the  two- 
leaved  surface  and  its  conformal  representation  upon  the  period  paral- 
lelogram, and  on  the  other  hand  it  shows  how  the  formulas  are  founded 
synthetically  on  the  basis  of  the  fundamental  properties  of  the  functions 
and  integrals;  and  thus  a  deeper  and  a  clearer  insight  into  their  true 
nature  is  gained. 

Mr.  Poincar6  has  said,  "  By  the  instrument  of  Riemann  we  see  at  a 
glance  the  general  aspects  of  things  —  like  a  traveler  who  is  examining 
from  the  peak  of  a  mountain  the  topography  of  the  plain  which  he  is 
going  to  visit  and  is  finding  his  bearings.  By  the  instrument  of  Weier- 
9  strass  analysis  will  in  due.  course  throw  light  into  every  corner  and  make 
absolute  clearness  shine  forth." 

The  universal  laws  of  Riemann  are  particularized  in  the  one  direction 
of  the  Legendre-Jacobi  theory  and  in  the  other  direction  of  the  Weier- 
strassian  theory,  the  two  theories  being  interconnected.  Accordingly  in 
the  present  volume  the  Legendre-Jacobi  functions  are  first  developed  and 
often  side  by  side  with  them  the  corresponding  Weierstrassian  functions. 

Owing  to  a  theorem  due  to  Liouville,  we  are  able  to  show  the  real  sig- 
nificance of  the  one-valued  functions  of  position  on  the  Riemann  surface, 
viz.,  they  are  the  general  elliptic  functions.  These  one- valued  functions 
form  a  "class  of  algebraic  functions"  or  "a  closed  realm  of  rationality," 
since  the  sum,  difference,  product,  or  quotient  of  any  two  such  functions 
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is  a  function  of  the  realm.  This  realm  of  rationality  is  of  the  first  order, 
corresponding  to  the  connectivity  of  the  associated  Riemann  surface,  the 
realm  of  the  ordinary  rational  functions  being  of  the  zero  order.  The 
former  realm  is  derived  from  the  latter  by  adjoining  an  algebraic  quan- 
tity, which  quantity  defines  the  Riemann  surface.  This  latter  realm, 
which  we  call  the  "elliptic  realm,"  includes  as  special  cases  the  natural 
realm  of  all  rational  functions,  and  also  the  realm  of  the  simply  periodic 
functions.  It  therefore  follows  that  all  one-valued  analytic  functions 
which  have  algebraic  addition-theorems  form  a  closed  realm;  for  every 
element  (function)  that  belongs  to  this  elliptic  realm  has  an  algebraic 
addition-theorem.  Thus  simultaneously  with  the  development  of  the 
elliptic  functions,  the  realm  in  which  they  enter  is  shown  to  be  a  closed 
one,  and  the  reader  gradually  finds  himself  studying  these  functions  in 
their  own  realm. 

The  elliptic  or  doubly  periodic  realm  degenerates  into  a  simply  periodic 
realm  when  any  two  branch-points  coincide,  and  it  degenerates  into  the 
realm  of  rational  functions  when  any  two  pairs  of  branch-points  are  equal. 
Thus  again  it  is  seen  that  the  elliptic  realm  includes  the  three  types  of 
functions:  rational  functions,  simply  periodic  functions,  and  doubly  periodic 
functions.  In  Chapter  VII  the  eliminant  equation  is  further  simplified 
and  it  is  finally  shown  what  form  this  equation  must  have  that  the  upper 
limit  of  the  resulting  integral  be  a  one-valued  function  of  the  integral 
The  problem  of  inversion  is  thereby  solved  in  a  remarkably  simple  manner. 
Thus  by  means  of  the  Riemann  surface,  as  it  is  possible  in  no  other  way, 
we  may  study  the  integral  as  a  one-valued  function  of  its  upper  limit  and 
vice  versa. 

In  Chapter  VIII  the  most  general  integral  involving  the  square  root  of 
an  expression  of  the  third  or  fourth  degree  in  the  variable  is  made  to 
depend  upon  three  types  of  integrals.  The  normal  forms  of  integrals  are 
derived,  and  in  particular  Weierstrass's  normal  form,  in  a  manner  which 
illustrates  the  meaning  of  the  invariants.  The  realms  of  rationality  in 
which  the  normal  forms  of  Legendre  and  of  Weierstrass  are  defined  are 
shown  to  be  equivalent. 

The  further  contents  of  this  volume  are  indicated  through  the  headings 
of  the  different  chapters.  To  be  noted  in  particular  is  Chapter  XIV,  in 
which  it  is  shown  how  the  Weierstrassian  functions  are  derived  directly 
from  those  of  Jacobi;  in  Chapter  XX  are  given  several  different  methods 
of  representing  any  doubly  periodic  function;  while  in  Chapter  XXI  we 
find  a  method  of  determining  all  analytic  functions  which  have  algebraic 
addition-theorems.  A  table  of  the  most  important  formulas  is  found  at 
the  end  of  this  volume. 

Professor  Fuchs  made  the  Riemann  surfaces  fundamental  in  his  treat- 
ment of  the  Theory  of  Functions  and  the  Differential  Equations.     It  was 
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xny  privilege  to  hear  him  lecture  on  these  subjects,  and  the  present  work, 
so  far  as  it  has  to  do  with  the  Riemann  surfaces,  is  founded  upon  the 
theory  of  that  great  mathematician.  Although  Professor  Weierstrass 
lectured  twenty-six  times  (from  1866  to  1885)  in  the  University  of  Berlin 
on  the  theory  of  elliptic  functions  including  courses  of  lectures  on  the 
application  of  these  functions,  no  authoritative  account  of  his  work  has 
been  published,  a  quarter  of  a  century  having  in  the  meanwhile  elapsed. 
It  is  therefore  difficult  to  say  in  that  part  of  the  theory  which  bears  his 
name  what  is  due  to  him,  what  to  other  mathematicians.  I  have  derived 
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CHAPTER  I 
PRELIMINARY    NOTIONS 

Article  1.  One-valued  function. — A  function  of  the  complex  vari- 
able u  =  x  +  iy  is  said  to  be  one-valued  when  it  has  only  one  value  for 

each  value  of  u;  for  example,  - ,  sin  u,  tan  u  are  one- valued  functions. 

u 

If  we  represent  the  variable  u  =  x  +  iy  by  a  point  on  the  plane  with 
coordinates  x  and  y,  we  also  speak  of  the  function  as  being  one-valued  in 
the  whole  plane,  or  in  any  part  of  the  plane  for  which  the  function  is 
defined. 

Regular  function.  —  A  one-valued  function  is  regular  *  at  a  point  a 
when  we  may  develop  this  function  by  Taylor's  Theorem  within  a  circle 
with  a  as  center  in  a  convergent  series  of  the  form 

f(u)  =/(a)  +  ^/>)+fr~fl)2/''(a)  +  •  •  •  +  (iLzr^/^(a)  + 

1!  2!  n! 

the  exponents  1,  2,  .  .  .  ,  n,  .  .  .  being  positive  integers. 

The  power  series  on  the  right  is  denoted  by  P(u  —  a).  Any  such  point 
a  is  called  an  ordinary  or  regular  point  of  the  function,  and  the  function  is 
said  to  behave  regularly  f  in  the  neighborhood  of  such  a  point.  At  these 
points  the  function  has  the  character  of  an  integral  function. 

Zeros.  —  If  the  function  f(u)  is  regular  for  all  points  in  the  neighbor- 
hood of  a,  and  if  /(a)  =  0,  the  point  a  is  a  zero  of  the  function  f(u) ;  if 
f'(a)  ?*  0,  the  point  a  is  a  simple  zero,  or  a  zero  of  the  first  order.  If  the 
derivatives  /'(a),  /"(a),  .  .  .  ,  f(n-»(a)  are  all  zero,  while  /<w)(»)  +  0, 
the  zero  u  =  a  is  of  the  nth  order.  In  the  latter  case  the  function  f(u) 
may  be  written 

f(u)  -  (u  -  a)ng(u), 

*  Weierstrass,  Zwr  Theorie  der  eindeutigen  analytischen  Functionen,  Werke,  Bd.  2, 
p.  77;  Berl.  Abh.  1876,  p.  11;  Abhandlungen  aits  der  Funktionenlehre,  Werke,  Bd.  2, 
p.  135;  Zur  Funktionentheorie,  Ber.  Ber.  1880,  p.  719;  Werke,  2,  p.  201. 

Mittag-Leffler,  Sur  la  representation  analytique  des  fonctions  monogenes  uniformes, 
Acta  Math.,  Bd.  IV,  p.  3. 

t  "  Ich  sage  von  einer  eindeutigen  definirten  Function  einer  Ver tinder  lichen  u,  doss  sis 
sick  in  der  Ntike  eines  bestimmten  Wert  he*  tio  der  letzteren  regular  verhaUe,  wenn  sie 
sick  fur  atte  einer  gewissen  Umgebung  der  SteUe  Uq  angehdrigen  Werthe  von  u  in  der 
Form  einer  gewdhnlichen  Potenzreihe  von  u—Uq  darstellen  l&sst."  Weierstrass,  Werke, 
2,  p.  295,  1883. 
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where.  g{w)  "is  a  regular  function  that  is  not  zero  for  u  =  a.     The  function 
g(u)  may'  consequently  be  developed  in  a  convergent  series  of  the  form 

<K«)  -  9(a)  +  ^V(a)  +  ^-=^2  g"(a)  +  •  •  •    • 


•  • 


•  •  • 


.."*•. *  Art.  2.    Singular  points. — If  the  one-valued   function /(u)   is  not 
9   "'regular  at  a  definite  point  a,  we  say  that  this  point  is  a  singular  point  or 
a  singularity  of  the  function.     It  is  an  isolated  singular  point  when  we 
may  draw  around  a  as  center  a  circle  with  radius  as  small  as  we  wish, 
within  which  there  is  no  other  singularity  of  the  function. 

Pole  or  infinity.  — A  singular  point  a  is  a  pole  or  infinity  when  it  is 
isolated  and  when  the  function  regular  in  the  vicinity  of  this  point 
becomes  at  the  point  infinite  in  the  same  way  as,  say,  the  function 

/(«>  =  r^« 

(u  —  a)n 

where  n  is  a  positive  integer  and  where  <£(u)  is  a  regular  function  at  the 
point  a  and  <f>(a)  ^  0.  The  function  <f>(u)  may  be  expanded  in  a  con- 
vergent power  series  of  the  form 

<f>{u)  =  <f>(a)  +  !2L=J$  0'(a)  +  (u""a>V(a)  +  •  •  •  , 

■  1!  2! 

so  that/(u),  when  expanded  in  the  neighborhood  of  u  —  a,  is 

/M-,    A"       +  ,    An\\    !  +  •  •  •  +  -^-  +  F{u), 
(w  —  a)n      (u  —  a)n~l  u  —  a 

where  F(u)  is  a  regular  function  in  the  neighborhood  of  u  =»  a.    The 
constants  A»,  An-i,  .  .  -  ,  A\  are  determinate,  An  =  <f>(a),  etc. 
The  integer  n  is  the  order  or  degree  of  the  pole. 

The  coefficient  Ai  of  is  the  residue  relative  to  the  pole  a  and 

u  —  a 

^» | An-i       +  .  .  .  +    A| 


(u  —  a)n      (m  —  o)n_l  m  —  a 

is  called  the  principal  part  of  the  function  relative  to  the  pole  u  —  a. 

Art.  3.  Essential  singular  points. — In  the  neighborhood  of  such  a 
point,  the  function  is  completely  indeterminate.  Consider,*  for  example, 
the  function 

J_«1+i_l_  +  l_L_+l_J__.f..  . 

5  *-  «•  eu-a  1!  v  -  a      2!  (u  -  a)2      3!  (u  -  a)3 

in  the  neighborhood  of  the  point  u  =  a. 

*  Cf.  Hermite,  Cow*  r&to/l  par  M.  Andoyer  (Quatridme  edition,  1891),  p.  97. 
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» 

If  a  +  ifi  be  any  arbitrary  point  whatever,  then  it  is  always  possible 
to  give  tou-oa  value  £  +  tij  as  small  as  we  wish,  such  that 


For  writing  a  +  ifi  «  ep+iq,  the  preceding  equation  becomes 

1  ,    .        p2  +  q2 

f  +  t^  p  -  ^ 

It  follows  at  once  that 

£  =■  — 2 —      and     u  = ^ —  • 

From  this  it  is  seen  that  £  and  q  are  completely  determined.  On  the 
other  hand  the  proposed  equation  is  satisfied  if  for  q  we  write  q+  2  for, 
where  k  is  an  arbitrary  integer,  since  2  in  is  the  period  of  the  exponential 
function.  Thus  since  q  may  be  increased  beyond  every  limit,  the  quan- 
tities £  and  7}  are  susceptible  of  becoming  as  small  as  we  wish. 

i 

The  origin  is  an  essential  singularity  of  the  function  eu.  A  character- 
istic distinction  between  the  poles  and  the  essential  singularities  is:  If 
we  take  the  inverse  of  the  proposed  function,  the  poles  are  transformed 
into  zeros;  while  an  essential  point  remains  an  essential  point,  the  recip- 
rocal of  the  function  in  the  neighborhood  of  such  a  point  being  as  the 
function  itself  completely  indeterminate.* 

In  the  present  theory  we  have  to  treat  such  functions  which  have  poles 
as  the  only  singular  points  in  the  finite  portion  of  the  plane. 

Art.  4.  Remark  concerning  the  zeros  and  the  poles. — If  the  point  a 
is  a  zero  of  order  n  of  the  function  f(u),  it  is  a  simple  zero  with  residue  n 

in  the  logarithmic  derivative  '-,J  • 

For  in  the  neighborhood  of  u  =  a  we  have 

f(u)  =  (u  -  a)n  g(u)f 

where  g(a)  ^  0. 
It  follows  that 

f(u)       u  -  a      g(u) 

^-^r  being  a  regular  function  at  the  point  u  =  a. 
g(u) 

Similarly  it  is  seen  that  if  u  =  a  is  a  pole  of  order  m  of  the  function /(u), 
it  is  a  simple  pole  of  residue  —  m  Tor£^« 

f(y) 

*  Briot  and  Bouquet  (Fonctions  EUiptiquee,  p.  94)  employ  what  seems  a  more  appro- 
priate name,  "point  d'indt  termination." 
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For  writing 

/(tt)  =  (^^'WhereG(0)*0' 

wehave  Z&  =  JU»  +QM, 

f(u)      u  —  a      G(u) 

where     '  v  is  a  regular  function  at  the  point  u  =  a. 
G(w) 

Art.  5.   Tfce  poin*  a*  infinity.  —  If  we  write  u  =  - ,  a  definite  point  in  the 

it-plane  corresponds  to  a  definite  point  in  the  v-plane,  and  vice  versa. 
The  infinite  point  in  the  u-plane  corresponds  to  the  origin  in  the  v-plane. 
Hence  if  the  function  f(u)  is  regular  at  the  point  u  =  oo ,  the  function 

/(-)  must  be  regular  at  the  point  v  =  0.    It  must  consequently  for  small 
values  of  v  in  the  vicinity  of  v  —  0  take  the  form 

/(-)  —  oo  +  ait>  +  a2v*  +  •••«-  P(t?),    say, 

where  the  a's  are  constants.     It  follows  that  for  large  values  of  u  we  must 
have 

/(u)  «  0,  +  «i  +«§  +  ...+  «^i  +  «s  + 


•     .    • 


M         U2  Un'1        Un 


If  the  function  is  regular  in  the  neighborhood  of  the  point  go  ,  the  infinite 
point  is  a  zero  of  the  nth  order,  when  a^  =  0  =  a\  =  •  •  •  =»  On-i; 

an  j*  0.    This  function  then  vanishes  at  infinity  as  —  (where  u  —  oo ). 


un 


The  point  at  infinity  is  a  pole  or  an  essential  singularity  of  the  function 
/(w),  when  v  =  0  is  a  pole  or  essential  singularity  of  /( -)•  If  u  =  oo  is 
a  pole,  we  must  have  for  small  values  of  v 

/(-)-  —  +  4r  +  •  •  ■  +  4?  +  co  +  cxv  +  c2v*  +  .  .  •    , 


kiy      t>        t?2  v1 


where  the  A's  and  c's  are  constants;  or,  for  large  values  of  u, 

f(u)  -  Aitt  +  A2u*  +  •  •  •  •+  Anun  +  c0  +  ^  +  ^J  +  •  •  •    . 

The  part  -Aiu  +  ^42w2  -f-  •  •  •  +  Anun,  which  becomes  infinite  at  the 
pole  u  =»  co,  is  the  principal  part  relative  to  this  pole  and  n  is  the  order  of  the 
pole. 

Art.  6.  Convergence  of  series.  —  We  have  spoken  above  of  the  con- 
vergence of  the  series  which  represents  the  function  f(u)  in  the  neighbor- 
hood of  a  point  a.  We  said  that  the  function /(u),  one-valued  in  a  defined 
region,  is  regular  at  a  point  a  of  this  region,  when  it  is  developed  by 
Taylor's  Theorem  in  a  circle  with  a  as  the  center. 
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This  series  is  convergent  *  within  the  circle  having  a  for  center  and  a  radius 
which  extends  to  the  nearest  singular  point  of  the  function  f(u).  We  shall 
presuppose  the  fundamental  tests  for  absolute  convergence.  The  criterion 
for  uniform  convergence  as  stated  by  Weierstrass  is  as  follows:  The  infinite 
series  U\(z)  +  vq(z)  +  ufa)  +  •  •  •  ,  the  individual  terms  of  which  are 
functions  of  z  defined  for  a  fixed  interval,  converges  uniformly  within  this 
interval,  provided  there  exists  an  absolutely  convergent  series, 

M\  -h  M2  +  '  •  •  , 

where  the  ATs  are  quantities  independent  of  z  and  are  such  that  within  the 
fixed  interval  the  following  inequality  is  true: 


Un(z)  1=  Afn,    where  n  =  /£, 

/1  being  a  fixed  integer.  (See  Osgood,  Lehrbuch  der  Funktionentheorie, 
p.  75.) 

Art.  7.  A  one-valued  function  thai  is  regular  at  all  points  of  the  plane 
(finite  and  infinite)  is  a  constant. 

For  the  function  supposed  regular  at  u  =*  0  is  developable  in  the  series 

/(w)  —  Oq  +  aiu  +  a2u2  +  -  .  .  —  P(u),   say, 

which  is  convergent  within  a  circle  which  may  extend  to  infinity,  since  by 
hypothesis  there  are  no  singular  points  in  the  plane. 

Writing  u  «  -,  the  expansion  in  the  neighborhood  of  infinity  is 

v 


\vj  V        V2 


This  function  being  by  hypothesis  regular  in  the  neighborhood  of  infinity, 
can  contain  no  negative  powers. 
It  follows  that  01  =  0  =  02  =  03  =  .  .  ,  ,  and  consequently 


m  -  M  - 


Oq. 


Another  statement  of  this  theorem  is  the  following:  A  one-valued  function 
that  is  finite  at  all  points  of  the  plane  (including  the  infinite  point)  is  a  constant. 

For  at  each  one  of  its  poles  a  one-valued  function  becomes  infinite.  It 
may  also  be  shown  that  if  the  variable  u  tends  towards  an  essential  singu- 
larity in  a  manner  which  has  been  suitably  chosen,  the  modulus  of  the 
function  increases  beyond  limit.    If  then  a  one-valued  function  is  every- 

*  See  Cauchy,  Cours  d?  Analyse  de  VEcole  Royals  Polytechnique,  1*™  Partie.  Analyse 
Algebrique,  Chapitre  9,  §  2,  Theortme  I,  p.  286.  Paris.  1821.  Unless  stated  other- 
wise, by  "convergent"  is  meant  absolutely  convergent.  (See  Osgood,  Lehrbuch  der 
Funktionentheorie,  pp.  75  et  seq.;  pp.  285  et  seq.) ;  and  when  the  variable  enters,  uni- 
formly convergent.  In  the  latter  case  by  "within  the  circle  of  convergence"  we 
understand  "within  any  interval  that  lies  wholly  within  this  circle." 
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where  finite,  it  cannot  have  singular  points;  it  is  regular  throughout  the 
whole  plane  and  reduces  to  a  constant. 

Art.  8.  The  zeros  and  the  poles  of  a  one-valued  function,  which  has  no 
other  singularities  than  poles  in  the  finite  portion  of  the  plane,  are  neces- 
sarily isolated  the  one  from  the  other. 

By  this  we  mean  to  say  that  there  cannot  exist  a  point  a  of  the  plane  in 
whose  immediate  neighborhood  there  are  an  infinite  number  of  poles  or  an 
infinite  number  of  zeros.  In  other  words,  wherever  the  point  a  is  situated, 
one  may  always  draw  around  a  as  center  a  circle  with  radius  sufficiently 
small  that  within  the  circle  there  are  (1)  neither  zero  nor  pole;  or  (2)  a  zero 
but  no  pole;  or  (3)  a  pole  but  no  zero. 

This  follows  immediately  from  the  preceding  developments.  For  if  a 
point  a  is  taken  in  the  plane,  three  cases  are  possible:  (1)  the  function /(w) 
may  be  regular  at  a  without  vanishing  at  this  point;  or  (2)  the  point  a  is 
a  zero  of  f(u) ;  or  (3)  the  point  a  is  a  pole  of  f(u).  In  the  first  case  we  may 
draw  about  a  as  center  a  circle  with  radius  sufficiently  small  that  within 
the  circle  there  is  neither  zero  nor  pole;  in  the  second  case  we  may  draw  a 
circle  sufficiently  small  that  it  does  not  contain  a  pole  and  contains  the 
only  zero  u  =  a,  and  similarly  in  the  third  case. 

It  follows  that  if  for  a  one-valued  function  there  exists  a  point  a  such  that 
within  an  area  as  small  as  we  choose  inclosing  this  point  there  exists  an 
infinity  of  poles  or  an  infinity  of  zeros,  this  point  is  an  essential  singularity. 
The  function  is  not  regular  at  this  point.  As  examples  of  what  has  been 
said  are  the  rational  functions  and  the  trigonometric  functions, which  shall 
be  first  studied  as  introductory  to  the  general  theory  of  elliptic  functions. 

Rational  Functions. 

Art.  9.  Methods  are  given  here,  (1)  of  decomposing  a  rational  fraction 
into  its  simple  (or  partial)  fractions;  (2)  of  representing  such  a  fraction  as 
a  quotient  of  two  products  of  linear  factors.  The  same  methods  will  be 
adopted  later  in  the  general  theory  of  elliptic  functions,  there  existing 
analogous  relations  for  these  functions. 

Consider  first  as  a  particular  case  *  the  function 

f(u)  = 


(u  -  1)  (u  -  2) 

which  is  regular  at  all  finite  points  of  the  plane  except  the  points  u  —  1 
and  u  »  2.  These  points  are  poles  of  the  first  order.  The  principal  part 
of  f(u)  relative  to  the  pole  u  =  1  is 

:  =0i(w),    say, 

u  —  1 

*  See  Appell  et  Lacour,  Fonctions  EUiptiques,  p.  7. 
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as  is  seen  by  noting  that  the  difference 

f(u)  -  <£i(u) 

is  regular  at  the  point  u  =  1.    The  residue  relative  to  the  pole  u  —  1  is  —  1. 
Similarly  the  principal  part  relative  to  the  pole  u  =»2  is 

*2(w)  =  ;r=-2' 

with  the  residue  2. 

At  the  point  u  =  <»  the  function  is  regular,  for 


AV      (1  -  v)  (1  -  2  v 


) 

is  a  regular  function  at  the  point  v  =  0. 

It  is  further  seen  that  v  =  0oru=ooisa  simple  zero.  The  function 
f(u)  has  then  two  simple  poles  u  =  1,  u  =  2  and  two  simple  zeros  u  =  0, 
u  =  oo .     The  function  is  said  to  be  of  order  or  degree  2. 

It  may  also  be  observed  that  the  equation 

fin)  =  C 

has  two  roots,  whatever  be  the  constant  C.  Further,  since  the  functions 
<j>i(u)  and  4>2(u)  are  everywhere  regular  except  at  the  poles  u  «■  1,  u  =  2, 
the  difference 

is  a  function  that  is  everywhere  regular.     It  is  therefore  a  constant,  and 

since  f(u),  <f>\(u),  <f>2(u)  all  vanish  for  u  =  oo,  this  constant  is  zero. 

We  therefore  have 

f(u)  =  fa  (u)  +  <t>2(u), 

a  formula,  which  gives  immediately  the  decomposition  of  the  rational 
function  /(it)  into  its  simple  fractions. 

Art.  10.     The  general  case.  —  A  rational  function 

f(u)  =  apttm  4-  aium~l  4-  •  •  -  +  am  ^  Qi(u) 
JK  b0un  +  biun~l  +  •  •  •  +  bn        Q(u)  ' 

where  Qi  and  Q  are  integral  functions  (polynomials)  of  degree  m  and  n, 
is  a  function  which  has  no  other  singularities  than  poles  in  the  finite  portion 
of  the  plane  or  at  infinity.  At  a  finite  distance  it  has  as  poles  the  roots  of 
Q(u)  =  0.  The  number  of  these  poles  at  a  finite  distance,  where  each  is 
counted  with  its  order  of  multiplicity,  is  n. 

1°.  If  m  >  n,  the  point  at  oo  is  a  pole  of  order  m  —  n.  Hence  the 
total  number  of  poles  at  finite  and  infinite  distances  isn  +  m  —  n  =*  m. 

There  are  also  m  zeros,  viz.,  the  roots  of  Q\(u)  =  0.  It  is  thus  seen 
that  the  function /(w)  has  m  zeros  and  m  poles.     We  say  that  it  is  of 
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order  or  degree  m.  The  equation /(u)  =  C  has  m  roots,  whatever  the  value 
of  the  constant  C. 

2°.  If  n  >  m,  the  point  oo  is  a  zero  of  order  n  —  m.  The  function  has 
n  poles  and  an  equal  number  of  zeros.  For  there  are  m  zeros  at  finite 
distances,  viz.,  the  roots  of  Qi(u)  =  0  and  n  —  m  zeros  at  infinity.  The 
function  is  of  order  n  and  the  equation /(w)  =»  C  has  n  roots. 

3°.  If  m  =  n,  the  point  at  infinity  is  neither  a  pole  nor  a  zero.  There 
are  also  here  as  many  zeros  as  infinities,  and  the  function  is  of  order  m  =  n. 

It  follows  that  a  rational  function  f(u)  has  always  in  the  whole  plane, 
including  infinity,  as  many  zeros  as  poles.  The  number  of  zeros  or  poles 
is  the  "order  of  the  function,  and  the  equation  f(u)  =  C,  where  C  is  an 
arbitrary  constant,  has  a  number  of  roots  equal  to  the  order  of  the  func- 
tion f(u).  In  particular  we  note  that  the  rational  functions  have  only  polar 
singularities. 

Principal  Analytical  Forms  op  Rational  Functions. 

Art.  11.  First  form:  where  the  poles  and  the  corresponding  principal 
parts  are  brought  into  evidence.     Decomposition  into  simple  fractions. 

Let  aif  <*2,  .  .  .  ,  a,  be  poles  of  order  m,  n2,  .  .  .  ,  np  of  the  function 
f(u)  and  let  the  principal  parts  with  respect  to  these  poles  be 

^l(u)  =_iki_  +    A»    + . . .  +   A-»    , 

U  —  Oi         (w  —  Oi)2  («  —  Oi)n« 

fc(u)  =  -Al2_  +  -^22—  +  .  .  .  +    •  4*»       , 
U  —  (*2        \U  —  d2)Z  (u  —  a2)Wl 


t*  —  a„      (w  —  a„)2  (u  —  a¥)n* 

Further  for  the  most  general  case,  suppose  that  the  point  oo  is  also  a 
pole,  which  is  the  case  in  the  previous  Article  when  m  >  n;  and  let  the 
principal  part  relative  to  this  pole  be 

</>(u)  =  A\qU  +  A20U2  +  •   •   •  +  AtoU9, 

where  s  =*  m  —  n  is  the  order  of  the  pole. 

Since  each  of  the  principal  parts  is  everywhere  regular  except  at  the 
associated  pole,  the  difference 

f(u)  -  <£i(w)  -  <f>2(u)  -  ...  -  </>(u) 

is  regular  everywhere  including  infinity  and  consequently  is  a  constant, 
=  .4,  say. 
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It  follows  that 

f(u)  =  A  +  Aiou  +  Amu2  +  •  •  •  +  AsoW  • 

+  V7  Ali    +      Mi       +-  •  •  +  — ^Si_V 
£3  \w  -  at      (w  -  a,)2  (u  -  a,-)"*/ 

where  the  index  i  refers  to  the  indices  of  the  poles  a\t  a2,  .  .  .  ,  a*.     This 
formula  may  be  written  in  a  somewhat  simpler  form  if  we  symbolize  -  by 

u  —  oo,  where  oo  =  00,  and  let  no  =  s.     We  then  have 

f(u)  =  A  +2(^-+Hki_2  +  -  .  .  +7-^3*     ), 

where   the   summation    index   i   refers   to    the  -indices   of    the    poles 
ai,  02,  .  .  .  ,  a¥,  oq. 

If  we  put =  Vi,  we  have  finally 

U  —  CLi 

m  -  a  +  $(*„  -  f »/  +  fv-  -  •  •  •  ±  ^'f-"} 

The  formula  is  convenient  especially  for  the  integration  of  a  rational 
function.* 

Art.  12.  Second  form:  where  the  zeros  and  the  infinities  are  brought  into 
evidence.  It  is  sufficient  here  to  decompose  the  polynomials  Q\(u)  and 
Q(u)  of  the  preceding  article  into  their  linear  factors,  so  that 

f(U)   =  C  ("  -  Cl)  0*  -  <fe)   ■    .    .    (U  -  Cm)  ^ 

(u  —  b{)  (u  —  62)  •  •  •   (u  —  bn) 

where  C  is  a  constant.     Of  course,  some  of  the  factors  may  be  equal.     We 
may  derive  the  second  form  from  the  first  by  noting  (Art.  4)  that 


f(u)  U  —  Ci        U  —  C2  U  —  Cm 

_  _1 1_  _  .    .    .   _  1 

U  —  b\        U  —  62  W  —  6n 

Integrating  and  passing  from  logarithms  to  numbers,  we  have  the  form 
required. 

In  the  next  Chapter  it  will  be  shown  that  any  rational  function  f(u)  has 
an  algebraic  addition-theorem;  that  is,  if  u  and  v  are  two  independent 
variables,  f(u  +  v)  may  be  expressed  algebraically  in  terms  otf(u)  and/(v). 

*  Cf.  Appell  et  Lacour,  loc.  cit.f  p.  9. 
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Trigonometric  Functions. 

Art.  13.  In  the  presentation  of  some  of  the  fundamental  properties 
of  the  trigonometric  functions  we  shall  apply  methods  which  are  later 
used  in  a  similar  manner  in  the  theory  of  the  elliptic  functions. 

The  polynomial  Oq  +  axu  -f  aaw2  +  •  •  •  +  OnUn  =  F(u)  is  a  one- 
valued  function  with  a  finite  number  of  terms  each  having  a  positive  inte- 
gral exponent.     This  integral  function  is  of  the  nth  degree. 

Another  class  of  one-valued  functions  are  those  where  n  has  an  infinite 
value.  Such  functions,  when  convergent  for  all  finite  values  of  the  vari- 
able, are  known  as  integral  transcendental  functions. 

For  example, 

sin  u  =  u •  •  • 

3!       5! 

is  a  series  which  is  convergent  for  all  finite  values  of  u  and  is  a  regular 

function  at  all  points  at  a  finite  distance  from  the  origin.     It  becomes  zero 

for  the  values 

u  -  0,  ±  n,  ±  2  n,  ±  3  n,  •  •  •     . 

We  know  that  the  decomposition  of  a  polynomial  into  a  product  of 
linear  factors  is  the  fundamental  problem  of  algebra.  It  is  natural  to 
seek  whether  the  integral  transcendents  may  not  also  be  decomposed  into 
their  prime  factors.     Euler  gave  the  celebrated  formula 


sin;ra 
nu 


-('-Ti)(i-f)('-D---(1-S--- 


a  formula  which  is  true  for  every  finite  value  of  u.  Cauchy  was  the  first 
to  treat  the  subject  in  general.  Although  he  did  not  complete  the  theory, 
he  recognized  that  if  a  is  a  root  of  the  integral  transcendent /(w),  it  is  neces- 
sary in  many  cases  to  join  to  the  product  of  the  infinite  number  of  factors 

such  as  1  —  -  a  certain  exponential  factor  eP'^,  where  P(u)  is  a  power 

a 

series  in  positive  powers  of  u.     Weierstrass  gave  a  complete  treatment  of 

this  subject. 

Art.  14.  We  may  establish  first  the  results  derived  by  Cauchy.  With 
Hermite  (loc.  cit.,  p.  84)  suppose  that  a\,  (*2,  a$,  .  .  .  are  the  roots  of  the 
integral  transcendental  function  f(u)  which  are  arranged  in  the  order  of 
increasing  moduli.  Further  suppose  that  they  are  all  different  and  none 
of  them  is  zero. 

Suppose  first  that  the  series 

t  —  co         1 

fj4f  mod  Oi 
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formed  by  the  inverse  of  the  moduli  of  the  roots,  is  convergent.     The 
same  will  (as  shown  below)  also  be  true  of  the  series 

t-00  j 

£f  mod  (ai  —  u)' 
whatever  the  value  of  u,  excepting  the  values  u  =  Oi,  02,  •  .  .  ,  which 

t-00  -I 

make  the  series  infinite.    It  follows  then  that  V will  represent  an 

<=1  u  -  ai 
analytic  function  in  the  whole  plane.* 

To  prove  the  above  statement  consider  the  two  infinite  series  2u*  and 

2t?n,  of  which  the  first  is  convergent. 

The  second  series  will  also  be  convergent  if  we  have 

vn  <  kun     (k  constant) 

for  all  values  of  n  starting  with  a  certain  limit.     If  we  write  Un  =  — : — 

mod  On 

and  vn  ■■ — r ,  the  condition  just  written  is 

mod  (o»  —  u) 

mod  On        <  k 
mod  (an  —  u) 
Prom  the  inequality 

mod  On  <  mod  (On  —  u)  +  mod  u, 
we  have 

mod  On        ^  i    ,         mod  u 
<  i  T 


mod  (an  —  u)  mod  (o«  —  u) 

which  demonstrates  the  theorem  since .mo    u — -  decreases  indefinitely 

mod  (On  —  u) 

when  n  increases. 
It  is  seen  at  once  that 

f(u)         **U  -  On 

is  a  regular  function  for  all  finite  points  of  the  plane.     This  difference  we 

may  represent  by  Or  (u)  =     }u'* 

du 

We  thus  have 

9%-X— — <?'<»>• 

f(U)         **  U  —  On 

Multiplying  by  du  and  integrating,  taking  zero  as  the  lower  limit,  we 
have 

lo«^  -X  lQg  f1  -  -)-  G<u>-  0<°>-  g*m>  Bayj 

f{p)        ~*  \  On/ 

*  See  Osgood,  Lehrbuch  der  FunktionerUheorie,  p.  75  and  p.  259. 
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where  the  product  is  to  be  taken  over  the  finite  or  infinite  number  of  factors 

This  result  is  due  to  Cauchy,  Exercises  de  Mathematiques.  IV. 

Art.  15.     We  may  next  consider  the  general  case  and.  following  the 

methods  of  Mr.  Mittag-LefBer.*  establish  the  important  results  of  Weier- 

strass  t  who  extended  to  these  integral  transcendents  the  fundamental 

_^       i 

theorem  of  algebra.     When  the  series  of  the  preceding  article  X — 

.  ^*mod  a« 

is  not  convergent,  the  sum  T* no   longer  represents  an  analytic 

function;  but  by  subtracting  from  each  term  a  part  of  its  development 
arranged  according  to  decreasing  powers  of  n.  Mr.  Mittag-Leffler  has  shown 
that  it  is  possible  to  form  with  these  differences  an  absolutely  convergent 


Let 


so  that 


P.(u) 

On        On2 

+  ' 

*       • 

.  u--> 
o»" 

1 

-  P-(«)  - 

ii" 

u  —  o» 

o»-(ii  - 

«.) 

We  may  next  show  that  by  a  suitable  choice  of  w  we  may  render  the 


Xf-1-  -^-<«>Y    orV !=- 


On) 

convergent. 

In  the  first  place  it  mav  happen  that  V —  being  divergent,  the 

^■*mod  On 

series  formed  by  raising  each  term  of  the  divergent  series  to  a  certain 
power  is  convergent.  For  example,  in  the  case  of  the  divergent  har- 
monic series  V  -.  we  know  that  V  — ,  where  a  >  1.  is  convergent. 

**  n  **  n*  . 

Hence  we  mav  fix  a  number  to  such  that  the  series   V is 

**  mod  a*-*1 

convergent. 

We  may  then  conclude  from  this  series  the  convergence  of 

-.  and  consequent  lv  of    V 


mod  a»-(u  —  a*)  ** a*r\ii  —  cu) 

*  See  Mittag-Leffler,  toe.  eit.,  p.  38;  and  Comptes  rendus,  t.  94,  pp.  414.  511,  713, 
781,  938,  1<M0,  1105.  1163;  t.  95.  p.  335. 

t  Weierstraas,  Werke.  Bd.  III.  p.  100.  See  also  Casorati,  Aggiunle  a  recenti  larori 
dei  Sup  Weierstrass  t  Mittag-Leffler;  Annali  di  Matematica,  aerie  ii.  t.  X;  Harkneaa 
and  Morley,  Theory  of  Functions,  p.  188;  Forsyth,  Theory  of  Functions,  p.  335. 
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For,  if  we  put 

Un  =  — 1 — 177'  v»  =  — l ; z> 

mod  Onu+1  mod  (h^ifln  —  u) 

we  have  for  the  ratio  —  the  same  value  as  before, 

Un 

vn  mod  On 

Un        mod  ((In  —  U) 

We  must,  however,  always  know  that  we  are  passing  to  a  convergent 
series  when  we  raise  each  term  of  the  divergent  series  to  a  certain  power. 

For  example,*  consider  the  divergent  series  V .     It  is  seen  that 

j  **logn 

the  series  V is  also  divergent,  however  great  u)  be  taken. 

**  (log  n) 


For  writing 


it  is  seen  that 


n      (log  2)»  +  (log  3)-  +  '  '  '  +  (log  n)-' 


Sn>  "-1 


Note  that 


(log  n) 
n  —  1  n 


(log  n)«      (log  n)w      (log  n)» ' 

and  that  the  first  term  on  the  right  increases  with  increasing  n,  while 
the  second  term  tends  towards  zero.     The  series  is  therefore  divergent. 

Art.  16.  In  such  cases  as  the  above  Weierstrass  took  for  w  a  value 
which  changes  with  n.  With  Weierstrass  write  w  =  n  —  1.  The  given 
series  may  be  written 

2un"1  =  1  ^        -  un 

ann-i(u-an)      u* ^L  __  ii\" 

This  series  is  convergent;  for  writing 


Vn  =  mod  u 


-('-i) 


it  is  seen  that  Vf/ii  tends  towards  zero  for  n  =  oo .     We  know  (cf .  Art.  86) 
that  it  is  sufficient  for  this  limit  to  be  less  than  unity  for  a  convergent 
series. 
It  follows  as  before  that  the  expression 

L 
/(i 


f(u)  **  \U  -  On  J 


*  This  example  is  due  to  Mr.  Stern  and  cited  by  Hermite,  loc.  cit.f  p.  86. 
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is  a  function  that  remains  regular  for  all  finite  values  of  u.  It  must 
therefore  be  expressible  in  a  convergent  power  series  in  ascending  powers 
of  u. 

Write  this  series  =  — f^ ;  and  for  brevity  write 

du 

2  & 


so  that 


fmPM  +  -±  +  /?  +  ---+^m-Q.(*\ 

JO  On        2  On2  WOnm  \Onf 


We  have  at  once 


®-<~n|(.-3-*®{. 


which  formula  gives  an  analytic  expression,  in  which  the  roots  are  set 
forth,  of  the  integral  transcendental  function. 

The    quantities    [1  —  —  Je  "W    are  called    primary  functions*    by 

Weierstraas. 

Suppose  next  that  f(u)  has  equal  roots,  say,  of  the  pth  order  of  multi- 
plicity. We  see  immediately  that  the  formula  does  not  undergo  any 
analytic  modification,  it  being  sufficient  to  raise  the  corresponding 
primary  factor  to  the  pth  power. 

Finally  if  we  admit  the  case  of  a  function  having  a  zero  root  of  the  gth 

order,  we  have  only  to  proceed  with  the  quotient  £LH2,  the  result  differing 

from  the  preceding  only  by  the  presence  of  the  factor  uq.     (See  Hermite, 
loc.  cit.) 

Infinite  Products. 

Art.  17.    It  may  be  shown  that  the  infinite  product 

(1  +  ax)  (1  +  a2)  .  .  .  (1  +  an)  .  .  . 

has  a  definite  value,  if 

I  <*i  I  +  |  <»a  I  +   "  •  •   +  |  a»  |  +   •  •   ■ 
represents  a  convergent  series,  t 

*  See  Osgood,  Ency.  der  math.  Wise.,  Band  IT,  Heft  1,  pp.  78  et  seq.;  Forsyth, 
Theory  of  Function*,  pp.  02  et  seq.;  Weierstraas,  Werke,  II,  p.  100;  Harkness  and  Morley, 
Theory  of  Functions,  p.  190. 

t  Cf.  Mittag-Leffler,  Acta  Math.,  Vol.  IV,  pp.  ZOetseq.;  Dini,  Ann.  di  mat.  (2),  2, 1870, 
p.  35;  Harkneas  and  Morley,  Theory  of  Functions,  p.  82;  and  especially  Pringsheim, 
Ueber  die  Convergent  unendlicher  Producte,  Math.  Ann.,  Bd.  33;  Weierstraas,  Werke, 
I,  p.  173. 
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For  write 

P«  -  (1  +  ax)  (1  +  02)  .  .  .  (1  +  On). 

Then  evidently 

Pn  —  Pn-  1  =  0>nPn-  1, 

and 

Pn  =  1  +  <*i  +  aaPi  +  CI3P2  +  •  •  ■  +  aJPn-i. 

Hence  when  n  becomes  indefinitely  large,  the  series  P»  will  tend  towards 
a  definite  limit  if  the  series 

1  +  ax  +  a2P\  +  03P2  +  •  •  ■  +  OnPn  -i  +  On+iP*  +  •  •  •         (1) 

is  convergent,  the  limit,  if  there  is  one,  being  the  sum  of  this  series. 

Consider  first  the  case  where  the  quantities  ax,  a2,  .  .  .  are  real  and 
positive  or  zero.  The  quantities  Plf  P2,  ...  are  then  at  least  equal  to 
unity,  and  consequently,  in  order  that  the  series  (1)  be  convergent,  it  is 
necessary  that  the  series 

<*i  +  02  +  as  +  •  •  •  +  o»  +  *  •  •  (2) 

be  convergent. 

Further,  if  (2)  is  convergent,  it  may  be  shown  as  follows  that  (1)  is 
convergent. 

The  product 

Pn  -  (1  +  ax)  (1  +  a2)  .  .  .   (1  +  On), 

when  developed  is 

1  +  0i  +  02  +  •  *  '  +  0n  +  0102  +  •  •  •  +  0102  •  •    On- 
Writing 

An  —  ai  +  a2  +  •  •  •  4-  «n    and 

A  =  ai+02  +  *  •  •  +  0n  +  On+l  +  •  •  •  f 
it  is  seen  that 

A  A   2  An 

*  II        2!  n! 

or  Pn  <  eAn  <  6A, 

which  proves  the  proposition. 

Next  let  the  quantities  a\9  a2,  .  .  .  ,  On,  .  .  •  ,  previously  supposed  to 
be  real  and  positive,  take  any  values. 

Then  the  series 

1+01+02+'    •    •  +  Gn  +  0102  +   •    •    '  +  0102    "    '   &n 

is  evidently  convergent  if  the  corresponding  series  made  by  taking  the 
absolute  values  of  the  a's  is  convergent. 

n-»co 

Hence  the  condition  for  the  convergence  of  the  product  JJ  (1  +  On)  is 

n-«  n-l 

that  the  series  V  |  an  |  be  convergent. 

n-i 
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Art.  18.    If  further  the  series 

I  «i  |  +  |  <*2  |  +  |  a3  |  +  •  •  •  +  |  an  |  +  •  •  •  (3) 

is  convergent,  the  product  * 

(1  +  aiu)  (1  +  a2u)  (1  +  a3u)  .  .  .  (1  +  anu)  ...  (4) 

is  convergent  for  all  values  of  the  variable  u,  except  infinity.     For  if  r  is 
the  modulus  of  u,  the  series 

|  ai  |  r  +  |  02  |  r  +  •  •  •  +  |  a»  |  r  +  •  •  • 

is  convergent  whatever  be  the  modulus  r. 

Art.  19.  We  shall  next  show  that  when  the  series  (3)  is  convergent,  the 
product  (4)  may  be  expressed  as  an  integral  power  series  P{u)  which  is  con- 
vergent *  for  all  finite  values  of  u. 

Consider  the  product  of  n  real  factors 

Pn(r)  =  (1  +  axr)  (1  +  a2r)  .  .  .  (1  +  a*), 

a1;  a2,  .  .  .  being  taken  as  real  quantities  and  positive.     Let  these  n 
factors  be  multiplied  together. 

If  s  i(n)  denotes  the  sum  of  then  quantities  a  i,  a2,  .  .  .  Onj  *2(n)  the  sum 
of  the  products  of  these  n  quantities  taken  two  at  a  time;  S3(n)  the  sum 
of  the  products  taken  three  at  a  time,  etc.,  we  will  have 

Pn(r)   =   1    +  Sl(n)r  +  S2(n)r2  +   .    .    .   _|_  $m(n)rm  +   .    .    .  +  Sn(n)rnt 

Since  any  term  sm(n)rm  is  less  than  Pn(r)  or  its  limit  P(r),  where  n  =  oo , 
it  follows  that  sm(n)rm  tends  toward  a  definite  limit  smrm  when  n  increases 
indefinitely;  thus  the  sum  sm(n)  of  the  products  taken  m  at  a  time  of  the  n 
first  terms  of  the  convergent  series 

a\  +  a2  +  (*3  +  •  •  • 

tends  toward  a  definite  limit  sm  when  n  increases  indefinitely. 
But  since 

Pn(r)  >  1  +  si<n>r  +  s2(n)r2  +  .  .  .  +  sw<nVm, 

if  leaving  m  fixed  we  let  n  increase  indefinitely,  it  is  seen  that 

P{r)  >  1  +  sxr  +  s2r*  +  .  .  .  +  smrm. 

Since  the  sum  Sm(r)  of  the  m  first  terms  (m  indefinitely  large)  of  the  series 

1  -f  S\r  +  s2r2  +  •  •  •  (5) 

is  less  than  a  finite  quantity  P(r),  we  conclude  that  this  sum  tends  toward 
a  limit  S(r)  which  is  less  than  or  equal  to  P(r). 

*  See  Briot  et  Bouquet,  Fonctions  Elliptiques,  pp.  301  et  seq.;  Osgood,  Lehrbuch 
der  Funktionentheorie,  pp.  460  et  seq.;  Tannery  et  Molk,  Fonctions  Elliptiques,  t.  I, 
pp.  28  et  seq.;  Picard,  TraiU  d' Analyse,  I,  2,  p.  136;  Bromwich,  Theory  of  Infinite 
Series,  pp.  101  et  eeq. 
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On  the  other  hand,  each  of  the  terms  of  the  product 

Pn(r)  =  1  +  S!<n>r  +  s2<n>r2  +  •  •  •  +  an(w)rw 

being  less  than  the  corresponding  term  of  the  sum 

Sn(r)  —  1  +  8ir  +  ^r2  +  •  •  ■  +  snrn, 

the  sum  Sn(r)  is  greater  than  Pn(r)  and  consequently  its  limit  £(r)  is 
greater  than  or  equal  to  P(r). 

It  follows  that  S(r)  =  P(r). 

Consider  next  the  product  of  n  imaginary  factors 

Pn(u)  =  (1  +  atu)  (1  +  a2u)  .  .  .   (1  +  0»tt), 

where  |  ai  |  +  |  a2  |  H-  |  a3  |  +  •  •  •  is  a  convergent  series. 
It  follows  as  above  that 

Pn(u)  -  1  +  a!<n>w  +  <y2(n)u2  +  ■   •  •  +  <7TO(n)wm  +  •  •   •  +<Jn(n)tiw. 

Any  coefficient  <xm(n>  is  a  sum  of  imaginary  terms  whose  moduli  form 
quantities  corresponding  to  sm(n)  above.  Consequently  when  n  increases 
indefinitely,  since  *m(n)  tends  towards  a  limit  «m,  the  sum  omW  tends 
towards  a  limit  <7m. 

The  series 

1  +  o\u  +  a2u2  +  a^tfl  +  ...=*  P(u),    say,  (6) 

is  convergent,  since  the  moduli  of  its  terms  are  less  than  the  correspond- 
ing terms  of  (5). 

The  sum  Sn(u)  of  the  n  first  terms  of  this  series  contains  all  the  terms  of 
Pn(u).  Further,  the  terms  of  the  difference  Sn(u)  —  Pn(u)  have  for  their 
moduli  the  corresponding  terms  of  the  difference  Sn(x)  —  Pn(r)  and  con- 
sequently tend  towards  zero,  when  n  increases  indefinitely.  We  conclude 
that  Sn(u)  tends  towards  a  limit  P(u). 

Thus  the  function  defined  by  the  product  (4)  is  developable  in  a  uni- 
formly convergent  series  (6)  arranged  according  to  increasing  powers  of  u. 

Art.  20.     The  sine-function.  —  As  an  example  of  Art.  16,  we  note  that 

the  function  f(u)  =  Stti7tu  has  for  its  roots  all  \he  positive  and  negative 

nu 


... 


integers  ±  1,  ±  2,  ±  3, 

The  series  V  — - —  is  here  divergent,  but  the  series  V : — —  is 

**  mod  an  (mod  an)2 

convergent. 

We  may  consequently  put  <o  =  1  in  Weierstrass's  formula.    The  primary 

factors  are  therefore 


('  -  iOA 
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Noting  that  f{p)  «  1,  and  admitting*  that  G(u)  =  0  (see  Vivanti- 
Gutzmer,  Eindeutige  analytische  Funktionen,  p.  163),  we  have  the  formula 


sin?ru 


*  -  ±  1,  ±  2,  ±  3, 


•     •     • 


Uniting  the  integers  that  are  equal  and  of  opposite  sign  we  have  Euler's 

formula: 

sin  km 


7CU 


('-f)(i-f)-('-g)---- 


The  periodic  property  of  the  sine-function  may  be  deduced  from  this 
definition.     For  write 

F(u)  =  Au(u  —  1)  (u  —  2)  .  .  .  (u  —  n)     multiplied  by 

•  (i*  +  1)  (u  +  2)  .  .  .  (u  +  n), 

where  A  is  a  constant. 
Changing  u  into  u  +  1,  we  have 

F(u  +  1)  =  A(u  +  1)  u  (w  —  1)  .  •  .  (u  —  n  +  1)    multiplied  by 

(u  +  2)    (u  +  3)  .  .  .  (w  +  n  +  1). 

It  follows  that 

F(u+  l)=F(u)u  +  n~  *; 

u  —  n 

or,  when  n  =  <x> , 

F(w  +1)=-  F(w). 

From  this  we  may  derive  at  once  the  relation 

sin  (u  +  n )  =  —  sin  u,    or     sin  (u  +  2n)  —  sin  u. 

Art.  21.     We  may  write 

where  the  product  extends  over  all  integers  m  =  ±  1,  ±  2,  ±  3,  .  .  .  , 
the  accent  over  the  product-sign  denoting  that  m  does  not  take  the  value 
zero.  j«_ 

Owing  to  the  factor  emn,  the  above  product  is  convergent  whatever  be 
the  order  of  the  factors.  u 

For  any  one  of  the  factors  f  1  — —  )em*may  be  written 

\        mizj 


*  If  we  expand  the  sine-function  on  the  left  by  Maclaurin's  Theorem,  and  equate 
like  powers  of  u  on  either  side  of  the  equation,  it  follows  that  e0(u)  —  1. 
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and  passing  to  the  product  of  such  terms  we  note  that  the  series 


m    *  w» 


are  absolutely  convergent. 

Since  m  takes  all  integral  values  from  —  oo  to  +00  excepting  zero, 
we  may  change  the  sign  in  the  above  product  and  have 


u 


Next  changing  uto—u  and  comparing  the  resulting  product  with  the 
one  previously  derived,  we  see  that 

sin  (—  u)  =  —  sinw. 
The  point  u  =  oo  is  an  essential  singularity  of  sin  u.      For  if  we  put  u  «  - 
we  see  that  within  an  area  as  small  as  we  wish  about  v  =  0,  the  function 

sin  -  admits  an  infinity  of  zeros  v  =  —  ,  m  being  any  indefinitely  large 
v  mx 

integer.     It  follows  from  what  we  saw  in  Art.  3  that  t;  =  0oru=»oois 
an  essential  singularity. 

Art.  22.  The  function  cot  u.  —  This  function  may  be  derived  from 
the  sine-function  from  the  formula 

cot  u  =  —-  log  sin  u. 
du 

It  follows  from  the  above  formula  *  for  sin  u  that 

cotu  =  i+(_L_+i)+/_^_+n+... 

u     \u  —  n      tz)     \u  —  2  n      2nj 

+/_*__  1WM—  --LU...  . 

\u  +  n      x)    \u  +  2x      2x) 

From  this  expression  we  have  at  once 

cot  (—  u)  =»  —  cot  u. 

We  also  note  that  the  points  0,  ±  x,  ±  2  x,  ...  are  simple  poles  and 
that  the  residue  with  respect  to  each  of  these  poles  is  unity. 
With  respect  to  any  of  these  poles,  say  u  =»  x,  the  difference 

cot  u 

u  —  x 

is  a  regular  function  in  the  neighborhood  of  u  =  x. 

*  Eisenstein  (Crelle'a  Journ.,  Bd.  35,  p.  191)  makes  use  of  this  formula  for  sin  u 
together  with  the  expression  for  cot  u  and  establishes  a  complete  theory  for  the  trigo- 
nometric functions. 
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The  point  u  =  oo  is  an  essential  singularity. 
In  a  more  condensed  form  we  may  write 


where  the  summation  extends  over  all  integers  from  —  oo  to+  oo  excepting 
zero. 
The  function 

.ri Acotu  =  J_  +  V' — 1 

sin2  u  du  u2       m    (u  —  mn)2 

is  an  even  function  which  has  as  double  poles  the  points  0,  ±  x,  ±  2  n,  •  •  •  . 

The  principal  part  relative  to  the  pole  u  =  mn  is- —  • 

(u  —  mn)2 

From  the  preceding  formulas  the  periodicity  of  the  circular  functions 

is  easily  established. 

The  expression  of   .  Q     is  seen  to  remain  unchanged  when  n  is  added 

sin2  u 

to  u. 

For  the  cotangent  consider  the  difference  cot  (u  +  *)  —  cot  u.     We 
find  that  the  expression 

f_L_  _  I\  +  (l  _  _L_W  /_i L_)  +  ...  ' 

\U  +  7T         14/         \tt         U  —  nj         \U  —  7Z         U  —  2  7T/ 

+  M — W— M  +  --- 

\w  +  2^r      w  +  n)      \u  +  3  tt      u  +  2nj 

is  zero. 

Further,  from  the  relation 

COt  (U  +  7f)  =  cot  w 

we  may  derive  the  periodicity  of  the  sine-function.     For  multiplying 
both  sides  of  this  expression  by  du  and  integrating,  we  have 

log  sin  (u  +  n)  =  log  sin  u  +  log  C,     or 
sin  (u  +  n)  =»  C  sin  w. 

In  this  formula  put  w  =  —  ^ ,  and  we  have  C  =  —  1. 

Art.  23.     Development  in  series.  —  If  we  note  that 

1 1 u u2 

u  —  mn  mn      m2n2      m3n3 

it  is  seen  from  the  expansion  of  the  cotangent  that 

1  u  u  u^ 

u  n2  n*  n* 


... 


•  •  • 
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where   «i  =  5)'-^,   s2  =  ?,'—, 7,   «3  =  X'-^i'  etc-     The  sums  X  '""" ' 
x/  — 5 ,  etc.,  are  evidently  zero,  since  the  positive  terms  are  destroyed 

by  the  corresponding  negative  terms. 

To  determine  the  values  *i,  «2>  •  •  •  >  multiply  the  above  formula  by 
du  and  integrate. 

We  thus  have 

togsinu-togil+logtt-^H?_S!£_£a*!! 


2    7T- 


4  ^ 


6  ^( 


or 


«1   «a  __  «2  t*^ 

sin  w  =  Aw  e    2  *'    4  ** 


Since   =  1,   when  u  approaches   zero,   it  follows   that  A  =  1. 

u 


Further,  since 


u< 


u* 


sin  ti  =  u 1 

|3      \5 


... 


we  have  by  equating  like  powers  of  u,  after  the  exponential  function  on 
tke  right  has  been  developed  in  series, 


_.  n2  _     ?r4 

51  ~  3~'   S2"¥T~5f 


s3  = 


2tt6 


33  •  5  •  7 

(see  Bertrand's  Calcvl  Differentiel,  p.  421). 
Noting  that 


n-1 


we  have  * 

•+* 

+£ 

— f-     ...       ^S 

*2   _1 

6       6 

2*2 
'    2!  ' 

■^. 

♦* 

-4—     ...      S 

7T4    _     1 

90      30  ' 

23;r4 
4! 

•4. 

^ 

+     .       •       •       = 

n«        1 
945      42 

6! 

*♦* 

+* 

+     -       •       •      = 

7t*              1 

9450      30 

27JT8 

'    8!    ' 

■+^ 

^310 

-4—  ...    ^s 

7T10             5 

93555      66 

10! 

ThenumbersI,3±,^3l,A(.. 


are  the  so-called  Bernoulli  num- 


bers (cf.  Staudt,  Crelle's  Journ.,  Bd.  21,  p.  372). 

*  See   Biermann,   TheorU   der   analytischen   Functionen,  p.  326;   Jordan,    TraiU 
d' Analyse,  1. 1,  p.  360. 
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The  General  Trigonometric  Functions. 

Art.  24.     We  know  that  sin  2  u  -     2cot^        and 

1  +  cot2  u 

_     o  COt2  U  —  1 

cos  2u=  — 

cot2  tt  +  1 

Further,  since  any  rational  function  of  a  trigonometric  function  may  be 
expressed  rationally  in  terms  of  the  sine  and  cosine,  we  may  consider  as 
the  general  case  any  rational  function  of  sin  u  and  cos  u  which  in  turn  is 

a  rational  function  of  cot-.     These  functions  remain  unchanged  when 

we  add  to  the  argument  u  any  positive  or  negative  multiple  of  2  iz.     We  f 

say  that  2  iz  is  a  primitive  period  of  these  functions.     Writing  cot  -  =  r,  1 

we  have  here  to  consider  any  rational  function  of  r.     Such  a  function  is  \ 

consequently  a  one-valued  function  of  r  and  has  only  polar  singularities. 

As  in  the  case  of  the  rational  functions  we  shall  find  two  forms  for  the 
representation  of  the  trigonometric  functions,  the  one  corresponding  to 
the  decomposition  of  rational  functions  into  partial  fractions  and  the 
other  corresponding  to  the  expression  of  a  rational  function  as  a  quotient 
of  linear  factors. 

Art.  25.     First  form. — Write 

/(U)  _  ^(sin  u,  cos  u) 
(7  (sin  u,  cos  u) 

where  the  numerator  and  denominator  are  integral  functions  of  sin  u 
and  cos  u. 
Further,  since 

eiu  _  e-iu  eiu  +  6-ii» 

sin  u  = —r —     and     cos  u  = » 

2%  2 

it  is  seen  that  ' 

f(u)  -  e™  ^o(e2,'tt)m+  Axle2™)"-1  +  ■  ■  -  +  A^e2**  Am 
JK  }  B0(e2iu)n  +  Bite2")*-1  +  •  •  •  +  Bn-ie2*  -f  B 


n 


where  v  is  zero  or  is  an  integer  and  where  the  A's  and  B's  are  constants  or 
zero.     Through  division  we  may  express  /(h)  in  the  form  * 

/(f*)  =  P(e««)  +  Qie*), 

where  P(eiu)  is  composed  of  integral  (positive  or  negative)  powers  of  eiu. 
But  in  Q(eiu)  the  degree  of  the  numerator  is  not  greater  than  that  of  the 
denominator  and  this  denominator  does  not  contain  elu  as  a  factor.  Hence 
Q(eiu)  =  4>(u),  say,  remains  finite  when  u  =  oo  and  also  when  u  =  —  ao. 

*  Cf .  Hermite, "  Coun"  loc.  cit.,  p.  121 ;  and  also  Hermite,  Court  d' Analyse  de  VlZcolt 
Polytechnique,  p.  321. 
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We  shall  next  study  the  function  $(u). 

Consider  the  integral   /  $(u)du,  where  the  integration  is  taken  over 

the  contour  of  the  rectangle  ABCD  in  which 

OM  =-  x0,  MN  =  2ir,  AN  =■  NB  =  o. 

If  we  denote  by  (AB)  the  value  of  this  in- 
tegral taken  over  the  line  AB,  we  have  by 
Cauchy's  Theorem  (see  Art.  96) 

(AB)  +  (BC)  +  (CD)  +  (DA)  -  2*i2f 

where  2  denotes  the  sum  of  the  residues  of 
$(u)  corresponding  to  the  poles  that  are 
situated  on  the  interior  of  this  rectangle. 
Since  x<>  is  an  arbitrary  length,  the  sides  of 
the  rectangle  may  always  be  so  taken  that 


Fig.  1. 


they  are  free  from  the  infinities  of  4>(u). 

For  any  point  along  the  line  DC  we  may  write 

where  t  is  a  real  quantity  that  varies  from  —a  to  -fa.     We  may  there- 
fore write 

p+a 
(DC)  =  i  I      <P(x0  +  ir)dx  and  similarly 


(AB)  =  i  f+°*(x0  +  2*  +  ir)dr. 


These  two  integrals  are  equal  since  $(u)  =  $(u  -f  2  k).    It  follows  that 

(AB)  +  (CD)  =  0,     and  consequently 
(DA)  +  (BC)  =  2t*2;    or 


r<l>(xo—  ia  H-t  )dr  —  I      *(x0  +  ia  +  r)dr  —  2i;r2. 


(1) 


Next  let  the  constant  a  become  very  large  and  let  the  corresponding 
values  of 

*(x0  -  ia  +T)  -  Q[e»<*o-ia+T)]  =  Q[e+a+t(*o+T)]      an(j 

*(x0  +  ia  +t)  -  Q[e»(*o+io+T>]=Q[e-a+^+^] 

be  respectively  6  and  i/ . 
Formula  (1)  becomes  then 

G  -  H  =  %L    or    2  -  i(ff  -  G), 

an  expression  which  gives  the  sum  of  the  residues  of  <2>(u)  for  all  the  poles 
that  are  situated  between  the  parallels  AB  and  CD  when  indefinitely 
produced. 
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We  apply  this  result  to  the  product 

cot  (L^)4>(U). 

Note  that 

Jt  -  u\       .6*«-«>  4-  1       .eu  +  eiu 

cot  (  "— ^ — )  =  l  ~t, — ; :  =  l  ~7~^ — -> 

\    2    /        «»<*-«>  -  1         eu  -  e1" 

and  that  this  quantity  is  equal  to  —  t  for  u  =  oo  and  to  +i  for  u  «  —  oo . 
Hence  the  sum  of  the  residues  of  cotf    ~~  u\&(u)  that  are  situated 

between  the  two  parallel  lines  above,  is  equal  to  —  G  —  H . 

We  may  next  compute  these  residues  and  equate  the  sum  of  the  residues 
computed  to  —  G  —  H. 

Let  the  poles  of  <&(ti)  be  ax  of  order  n\9 

a,2  of  order  712, 


av  of  order  nF. 

We  know  that  the  residue  with  respect  to  a  pole  ax   is,  if  we  put 

h  =  u  —  a  1,  the  coefficient  of  -  in  the  development  according  to  ascend- 

h 

ing  increasing  powers  of  h  of  the  expression 


cot(<'"fl2l""*)»(a1+*). 


By  Taylor's  Theorem 

cot j =  cot____cot  __  +  ... 

(m  -  1)!  eft"*-1  2 

Further,  the  expansion  of  <£(ai  +  ^)  in  the  neighborhood  of  ai  is  of  the 
form 

*(<*i  +  >*)  =  £  +  4i  +  •  '  •  +  ^f1  +ilo  +  positive  powers  of  h. 

If  we  put  A  =  Cu;   A,  =  &»,  A2=%x;  .  .  .    ;    A„_i-  7^--  it  is 

1!  /!  (Wi~~  1; 

seen  that  the  coefficient  of  -  in  the  above  quotient  is 

h 

n         4.  t  —  ai       x,      d      ,  <  —  a\   ,  ,  ^      d*'"1      ,.  <  —  ai 

Cn  COt-yl  -  C21  ^COt-^-   +  •    •    •  ±  C^^COt    — . 
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The  sum  of  the  residues  which  correspond  to  the  poles  of  <2>(u)  is  therefore 
represented  by 

tvTclicot^~C2t4cot^  +  .  .  •  iC^f^oot^l 
A[l  2  dt  2  ^dtn*~l  2    J 

Further,  with  respect  to  the  pole  u  =  tf  if  we  write  u  «=  t  +  h  in  the 
quotient 

*  -  w 


cos 


.    t  —  u 
sin 


2    *00, 


it  is  seen  that  the  coefficient  of  -,  when  h  is  very  small,  is  —  2  <£(*). 
We  thus  have 

-(?-ff  =  |[c1,cot4^-C2,|cot4«>  +  .  •  • 


dt"*-1 


±^^rrcot^^l-2*(0 


or 


♦»  _  a±a  + 1  |[c,(  oot  iyi  -  c,  |  »*  4=,* + 


±  Cn«  ^r,  cot  s-^1 


a  formula  which  is  similar  to  the  decomposition  of  a  rational  function  into 
its  simple  fractions  (see  Art.  11). 

Art.  26.  Second  form.  —  If  the  function  f(u)  becomes  zero  on  the 
points  C\,  c2  .  .  .  ,  Cm  and  infinite  on  the  points  b\,  62,  .  .  .  ,  bn,  it 
follows  at  once  from  the  expression  of  f(u)  above  that 

f(u)  =  Ce™  (e2™-  «»**)  («»'"-  e»*»)  .  .  .  (e»*»-  e**~) 

^  ^6/m*  sin  (u  -  ci)  sin  (n  —  c2)  ■  .  .  sin  (u  —  cm) 
sin  (w  —  61)  sin  (u  —  62)  .  .  .  sin  (w  —  bn) 

where  \l  is  an  integer  and  C  and  A  are  constants. 

We  shall  see  later  (Arts.  373,  380)  that  there  are  analogous  representa- 
tions of  the  general  elliptic  function. 

Remark. — The  functions  which  we  have  just  considered  admit  the 
period  2  7r,  so  that 

/(u  +  2*)  -/(u). 
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IT  11.  i7mH.\ 

If  we  change  the  variable  by  writing  u  =  — ,  so  that/(w)  ~/f  — )  = 

w  \o>  / 

/i(u),  it  is  seen  that 

/!(u  +  2ai)  -/i(S), 

and  consequently  2  o>  is  the  period  of  the  new  function;  and  further  all 


.u 

JT1  — 


rational  functions  of  eiu  are  now  rational  functions  of  e  *\ 

In  the  next  Chapter  we  shall  show  that  any  trigonometric  function /(w) 
has  an  algebraic  addition-theorem;  or,  in  other  words,  f(u  4-  v)  may  be 
expressed  algebraically  through /(u)  and/(v). 


Analytic  Functions. 

Art.  27.     We  have  already  referred  to  certain  expressions  as  being 
analytic.    The  general  notion  of  an  analytic  function  may  be  had  as 

follows.*  Suppose  that  the 
function /(w)  has  a  finite  num- 
ber of  singular  points  pu  p2, 
.  .  .  ,  pn  in  the  finite  portion  of 

the  it-plane,  f 

From  each  of  these  points  we 
suppose  a  line  drawn  toward 
infinity,  the  only  restriction 
being  that  no  two  of  the  lines 
intersect  or  approach  each  other 
asymptotically.!  These  lines 
we  may  consider  replaced  by 
canals  which  can  never  be 
crossed.    The  canals  we  suppose 


Fig.  2. 


infinitesimally  broad,  so  that  all  the  points  of  the  u-plane  excepting  plf 
V2,  •  •  •  ,  Pn  are  either  on  or  outside  of  the  banks  of  the  canals,  the 
points  p  being  the  sources  from  which  the  canals  flow. 

We  suppose  that  the  function  f(u)  may  be  expanded  in  convergent 
power  series  in  positive  integral  powers  of  the  variable  at  all  points  except 

*  Weierstrass,  Abhand.  aus  der  Functionenlehre,  pp.  1  et  seq.;  Werke,  2,  p.  135.  See 
also  Vivanti-Gutzmer,  loc.  cit.,  pp.  334  et  seq.;  Goursat,  Cours  df analyse,  t.  2;  Forsyth, 
Theory  of  Functions,  pp.  54  et  seq.;  Harkness  and  Morley,  Theory  of  Functions,  p.  105. 
Osgood  (Funktionentheorie,  p.  189)  defines  a  function  as  analytic  in  a  fixed  realm  when 
it  has  a  continuous  derivative  at  any  point  within  this  realm.  It  is  then  regular  at  all 
points  within  this  realm. 

t  We  have  supposed  the  function  defined  for  the  whole  plane;  it  may,  however, 
be  restricted  to  any  portion  of  this  plane. 

}  Mr.  Mittag-Leffler's  "star-theory"  suggests  that  the  plane  be  cut  so  as  to  have 
a  starlike  appearance  before  the  initial  Mittag-Leffler  star  is  formed.  See  references 
and  remarks  at  the  end  of  this  Chapter. 
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Pu  P2,  •  •  •  ,  Pn.  Let  a  be  any  such  point  and  let  P(u  —  a)  denote  the 
power  series  by  which  the  function  f(u)  may  be  represented  in  the  neigh- 
borhood of  a.  The  domain  of  the  absolute  convergence  of  this  series  is  a 
circle  having  a  as  center  and  with  a  radius  that  extends  to  the  nearest  of  the 
points  p  (see  Osgood,  loc.  ciL,  p.  285).  There  may  be  a  point  c  in  the 
u-plane  which  lies  without  this  domain  and  at  which  the  function  has  a 
definite  value.  The  function  f(u)  may  also  at  c  be  expressed  in  the  form 
of  a  power  series  which  has  its  own  domain  of  convergence. 

The  question  is:  What  connection  is  there  between  the  two  power  series? 

Suppose  next  that  the  points  a  and  c  are  connected  by  any  line  which 
does  not  cross  a  canaL  Take  any  point  ai  on  this  line  which,  lies  within 
the  circle  of  convergence  about  a.  The  value  of  the  function /(u)  at  the 
point  a i  is  therefore  given  by  P(oi  —  a),  and  also  the  derivatives  of  f{u) 
at  the  point  a\  are  had  from  the  derivatives  of  this  power  series  after  we 
have  written  a\  for  u.  It  is  thus  seen  that  the  values  of  f{u)  and  of  its 
derivatives  at  a\  involve  both  a  and  ax. 

Next  draw  the  circle  of  convergence  about  a\  where  the  arbitrary  point 
a  i  has  been  so  chosen  that  the  circle  about  a  and  the  circle  about  ax  inter- 
sect in  such  a  way  that  there  are  points  common  to  both  circles  and  also 
points  that  belong  to  either  circle  but  not  to  both. 

For  all  points  u  in  the  domain  of  a\  the  function /(u)  may  be  represented 
by  a  power  series,  say  P\(u  —  a\). 

We  may  show  as  follows  that  the  coefficients  of  this  power  series  involve 
both  a  and  a4: 

For  the  domain  about  a  we  have  the  series 

(I)     /(«)  =/(a)  +  *^V(a)  +  (* -<*)'/"(«)  + P(u-a); 

and  for  points  common  to  the  domains  of  both  a  and  a\  we  have 
Pi(w  —  ai)  =  P(u  —  a)  —  P(ai  —  a  +  u  —  a{) 

=  P(ax  -a)+  2-ZJti  Pf(ax  -  a)  +  •  •  . 
=  'Vp(,)(ai-o)  ("-«!)'. 

In  the  domain  about  ai  we  have 

(ID  /fr)-/<«i)+  !Lj^/y(«i)  +  {U y  ,T#(fli)+ PiCn-aO, 

where  in  this  domain 

/00(a0  -  PW(Oi  -  a),     i  =  1,  2  .  .  .   , 

which  quantities  are  known  from  (I). 

Since  the  coefficients  of  P\(u  —  a\)  involve  both  a  and  a\,  the  power 
series  P\(u  —  a{)  is  sometimes  written  P\(u  —  a\,  a). 
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At  a  point  u  situated  within  the  domains  common  to  both  a  and  a\  the 
two  series  P(u  —  a)  and  P\(u  —  ax)  give  the  same  value  for  the  function 
f{u).  Hence  the  second  series  gives  nothing  new  for  such  points.  But  for 
a  point  u  situated  within  the  domain  of  ax  but  without  the  domain  of  a, 
the  series  P\(u  —  alfa)  gives  a  value  of  f(u)  which  cannot  be  had  from 
P(u  —  a).  The  new  series  gives  an  additional  representation  of  the 
function.  It  is  called  a  continuation  *  of  the  series  which  represents  the 
function  in  the  initial  domain  of  a. 

Next  take  a  point  a2  situated  within  the  domain  of  oi  and  upon  the  line 
joining  a  and  c.  This  point  a2  is  to  be  so  chosen  that  its  domain  coin- 
cides in  part  with  the  domain  of  a1;  the  other  portion  of  the  domain  of  a2 
lying  without  that  of  a\.  The  values  of /(u)  and  its  derivatives  at  a2  are 
offered  by  the  power  series  P\(u  —  a\,  a)  and  its  derivatives  when  for  u 
we  have  written  a2.  It  is  seen  that  for  all  points  common  to  the  domains 
ai  and  a2 

P2(w  —  02)  =  P\(u  —  <*i)=  P\(a2  —  ai  +  u  —  a2) 

-  Pi(a2  -  ax)+  ^=^2  Pi'(a2  -  ai)+  •  •  • 

00 


j-o  A1- 


In  the  domain  about  a2 


(III)  fiuj-fiaj  -h^^/'(a2)+  tu-2f*>*f'{a)+.  .  .=  P2(w-a2), 

where  in  this  domain 

/00(«2)  =  PxM(a2  -  ai),    fi  -  1,  2,  .  .  .  , 

which  quantities  are  known  from  (II). 

It  is  thus  seen  that  the  coefficients  of  the  new  power  series  P2(u  —  a2) 
which  represents /(w)  in  the  neighborhood  of  a2  involve  the  quantities  a  and 
<*i,  and  it  may  consequently  be  written  P2(u  —  a2)  =  P2(u  —  a2,  a,  ax). 

At  those  points  u  in  the  domain  of  a2  which  do  not  lie  within  either  of 
the  two  earlier  circles  the  series  P2(u  —  a2,  a,  oO  gives  values  of /(u)  which 
cannot  be  derived  from  either  P(u  —  a)  or  Pi (u  —  a  1).  Thus  the  new 
series  is  a  continuation  of  the  older  ones. 

Proceeding  in  this  way  we  may  reach  all  the  points  of  the  w-plane  where 
the  function  behaves  regularly.  In  an  indefinitely  small  neighborhood  of 
those  points  p  which  are  essential  singularities  of  the  function  /(w),  the 

*  Weierstrass,  Werke,  Bd.  I,  p.  84,  1842,  employed  the  word  Fortsetzung;  Meray, 
who  also  did  much  towards  the  foundation  of  the  theory  of  functions  by  means  of 
integral  power  series,  used  the  expression  cheminement,  a  series  of  circles  (see  Meray, 
Lecons  nouveUes  sur  V analyse  infinitesimale  et  ses  applications  gtomttriques.  Paris, 
1894-98). 
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function  can  take  any  arbitrary  value  (Art.  3) ;  consequently  the  function 
may  be  continued  up  to  this  neighborhood  but  not  to  the  points  them- 
selves; while  it  may  be  continued  up  to  those  p's  which  are  polar  singu- 
larities (cf.  Stolz,  AUgemeine  Arithmetik,  Bd.  II.,  p.  100). 

The  combined  aggregate  of  all  the  domains  is  called  the  region  of  con- 
tinuity of  the  function.  With  each  domain  of  the  region  of  continuity  con- 
structed so  as  to  include  some  portion  not  included  in  an  earlier  domain,  a 
series  is  associated  which  is  a  continuation  of  the  earlier  series  and  gives  at 
certain  points  values  of  the  function  that  are  not  deducible  from  the 
earlier  series.  Such  a  continuation  is  called  an  element  *  of  the  function. 
It  is  seen  from  above  that  any  later  element  may  be  derived  from  the 
earlier  elements  by  a  definite  process  of  calculation.  The  aggregate  of  all 
the  distinct  elements  is  called  an  analytic  function,  or  more  correctly  a 
monogenic  analytic  function,  the  word  monogenic  meaning  that  the  function 
has  a  definite  derivative.  As  only  functions  occur  in  the  present  treatise 
that  have  definite  derivatives,  the  word  monogenic  will  be  omitted  as 
superfluous. 

Art.  28.  We  may  note  that  there  are  functions  which  although  finite 
and  continuous  have  no  definite  derivatives.  Weierstrass  (Crelle's  Journ., 
Bd.  79,  p.  29;  Werke,  Bd.  II.,  p.  71)  shows  this  by  means  of  the  function  t 

f(u)  —  2an  cos  bnu, 

which,  although  always  finite  and  continuous,  never  has  a  definite  deriva- 
tive, if  b  is  an  odd  integer  and 

(1st)    ab  >  1  +  J  ic    or     (2d)    ab2  >  1  +  3  n2, 

where  in  the  first  case  ab  >  1  and  in  the  second  case  ab  must  be  =  1. 

Art.  29.  If  c  is  any  point  in  the  region  of  continuity  but  not  neces- 
sarily in  the  circle  of  convergence  of  the  initial  element  about  a,  it  is  evi- 
dent that  a  value  of  the  function  at  c  may  be  obtained  through  the  con- 
tinuations of  the  initial  element.  In  the  formation  of  each  new  domain 
(and  therefore  of  each  new  element)  a  certain  amount  of  arbitrary  choice  is 
possible;  and  as  a  rule  there  may  be  different  sets  of  domains  (for  example 
in  the  figure  of  p.  26  along  another  path  ab\  62  •  •  •  c),  which  domains 
taken  together  in  a  set  lead  to  c  from  the  initial  point  a.  So  long  as  we  do 
not  cross  a  canal  and  consequently  do  not  encircle  any  of  the  singular 
points  p,  the  same  value  of  the  function  at  c  is  had,  whatever  be  the  method 
of  continuation  from  the  initial  point  a.  The  function  is  one-valued  in  the 
plane  where  the  canals  have  been  drawn. 

*  Weierstrass,  Werke  2,  p.  208. 

t  See  also  Jordan,  Traiti  d' Analyse,  t.  3,  p.  577;  Dini,  Fondamenti  per  la  teorica 
deUe  funzioni  di  variatrili  reali,  §  126;  Wiener,  Crelle,  Bd.  90,  p.  221;  Picard,  TraiU 
d' Analyse,  t.  2,  p.  70;  Forsyth,  Theory  of  Functions,  p.  138;  Hadamard's  Thesis,  Journ. 
de  Math.,  1872;  Darboux,  Mtmoire  sur  V approximation,  etc.,  Liouv.  Journ.,  1877; 
Osgood,  Lehrbuch  der  Funktionentheorie,  p.  89;  Pringsheim,  Ency.  der  Math.  Wise., 
Bd.  II,1  Heft  1,  pp.  36  et  seq. 
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In  Chapter  VI  it  will  be  seen  that  if  the  crossing  of  a  canal  is  allowed  we 
may  have  different  values  of  the  function  at  c;  in  fact,  the  function  has  at 
c  just  as  many  values  *  as  there  are  different  elements  P(u  —  c)  which 
lead  back  to  the  same  initial  element  at  a. 

Art.  30.  The  whole  process  given  above  is  reversible  when  the  function 
is  one- valued.  We  can  pass  from  any  point  to  an  earlier  point  by  the  use 
if  necessary  of  intermediate  points.  We  thus  return  to  the  point  a  with  a 
certain  functional  element,  which  has  an  associated  domain.  From  this 
the  original  series  P(u  —  a)  can  be  deduced.  As  this  result  is  quite  general, 
any  one  of  the  continuations  of  a  one-valued  analytic  function  repre- 
sented by  a  power  series  can  be  derived  from  any  other;  and  conse- 
quently the  expression  of  such  a  function  is  potentially  given  by  any  one 
element.    This  subject  is  treated  more  fully  in  Chapter  VI. 

To  effect  the  above  representation  of  an  analytic  function  it  is  often 
necessary  to  calculate  a  number  of  analytic  continuations,  for  each  of 
which  we  must  find  the  radius  of  the  circle  of  convergence.  Thus  (cf. 
also  Mr.  Mittag-Leffler,  f  one  of  the  greatest  exponents  of  Weierstrass's 
Theory  of  Functions)  it  is  seen  that  the  manner  given  above  of  repre- 
senting a  function  by  means  of  its  analytic  continuations  is  an  extremely 
complicated  one.  It  seems  that  Weierstrass  scarcely  regarded  the  ana- 
lytic continuation  other  than  as  a  mode  of  definition  of  the  analytic  func- 
tion.    As  a  definition  it  has  great  advantages. 

But  the  theory  of  Cauchy  (cf.  again  Mittag-Leffler),  which  is  founded 
upon  quite  different  principles,  has  in  most  other  respects  greater  advan- 
tages. 

The  representation  of  a  function  by  means  of  the  integral 
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the  integration  being  taken  over  a  closed  contour  S  situated  within  the 
region  for  which  f(u)  is  defined,  is  fundamental  in  the  derivation  of 
Taylor's  Theorem  for  a  function  of  the  complex  argument. 

Mr.  Mittag-Leffler  t  gives  an  extension  of  Taylor's  Theorem  in  his 
"  star-theory  "  by  means  of  which  he  treats  the  "  prolongation  of  a 
branch  of  an  analytic  function  "  in  a  very  comprehensive  manner. 

General  methods  of  representing  an  analytic  function  in  the  form  of 

*  Vivanti  (see  Vivanti-Gutzmer,  loc.  cit.,  p.  109)  gives  a  method  by  which  a  many- 
valued  function  may  be  considered  as  a  combination  of  one-valued  functions.  See  also 
Weierstrass,  AbeFsche  Tranecendenten,  Werke,  4,  p.  44. 

In  the  sequel  we  shall  by  means  of  canals  so  arrange  our  plane  or  surface  on  which 
the  function  is  represented,  that  the  function  may  be  always  regarded  as  one-valued, 

t  Sur  la  representation  analytique,  etc.,  Acta  Math.,  Bd.  23,  p.  45. 

t  Mittag-Leffler,  Sur  la  representation,  etc.,  Seconde  note,  Acta  Math.,  Bd.  24,  p.  157; 
Troisieme  note,  Acta  Math.,  Bd.  24,  p.  205;  Quatrieme  note,  Acta  Math.,  Bd.  26,  p.  353; 
Cinquieme  note,  Acta  Math.,  Bd.  29,  p.  101. 
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an  arithmetical  expression  are  given  by  Hilbert,  Runge,  and  Painlev£ 
(see  Vivanti-Gutzmer,  loc.  tit.,  pp.  349  et  seq. ;  Osgood,  Encyklopddie  der 
Math.  Wiss.,  Bd.  II2,  Heft  1,  pp.  80  et  seq.). 

Art.  31.  Algebraic  addition-theorems.  —  We  have  seen  that  the 
rational  functions  are  characterized  by  the  properties  of  being  one-valued 
and  of  having  no  other  singularities  than  poles.  These  functions  possess 
algebraic  addition-theorems. 

We  have  also  seen  that  the  general  trigonometric  functions  (rational 
functions  of  sin  u  and  cos  u  or  of  cot  u/2)  have  only  polar  singularities  in 
the  finite  portion  of  the  plane.  These  functions  have  periods  which  are 
integral  multiples  of  one  primitive  period  2  n.  These  properties,  however, 
do  not  characterize  the  trigonometric  functions;  for  they  belong  also  to 
the  function  e**nu  which  is  not  a  trigonometric  function.  To  character- 
ize the  trigonometric  functions,  it  is  necessary  to  add  the  further  con- 
dition that  they  have  algebraic  addition-theorems,  as  is  shown  in  the  next 
Chapter. 

We  shall  call  an  elliptic  function  *  a  one- valued  analytic  function  which 
has  only  polar  singularities  in  the  finite  portion  of  the  plane  and  which 
has  periods  composed  of  integral  (positive  or  negative)  multiples  of  two 
primitive  periods,  say  2  <o  and  2  w';  for  example, 

f(u  +  2w)=  /(w),  f(u  +  2  a/)  «  /(*) 

and  f(u  +  2  nub  +  2  no/)  =  f(u), 

where  m  and  n  are  integers. 

A  further  condition  is  that  these  functions  have  algebraic  addition- 
theorems.  Weierstrass  characterized  as  an  elliptic  function  any  one-val- 
ued analytic  function  as  defined  above  which  has  only  polar  singularities 
in  the  finite  portion  of  the  plane  and  which  possesses  an  algebraic  addi- 
tion-theorem, the  trigonometric  functions  being  limiting  cases  where  one 
of  the  primitive  periods  becomes  infinite,  as  are  also  the  rational  func- 
tions which  have  both  primitive  periods  infinitei 

EXAMPLES 
1.  Prove  that 

coe  *«  -TT  \  d  -  — h_  V5*15  >, 


-nft-sTir 


where  m  takes  all  integral  values,  negative,  zero,  and  positive. 
2.  Show  that 

TT*  S  (i  _       "     V^  I  .  sin  tc(u  +  a)  c_M  mt  M 
m- - eo  \\        m-  a/  S  sin  na 

*  To  be  more  explicit,  such  a  function  is  an  elliptic  function  in  a  restricted  sense. 
The  more  general  elliptic  functions  include  also  the  many- valued  functions  (see  Chapter 
XXI). 
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3.  Show  that 

V    < I  —  *[cot  *(u  +  a)-  cot  ara]. 

^    ( t*  +  a  —  to     a—  to) 


m--ao 

4.  Show  that 


m-oo  „  m»co  /    ,  .      m+l 

-  M  lOg 


^n(-^)-n|K) 


e 


[Gauss.] 
5.  Show  that 


3  COS  XX 


(M)-I,     *    ,,     -    .  , 

^"r  (x  +  to)  sin*  *x 

(*.*>-S7-^-*4R-T-+-H 

*■»  (i  +  m)*  \    3  siir  jtx     sin*  nxf 


and  that 
(2 


^(x  +  to)  "  Ls.in  *x     8m  KX  sin"  *rxj 

Of-n,«)-S#    '     -^»rMgg+^g»+...+.^g^i, 

A»(x  +  to)2*+i  L sua  rx        sm  **  sin2a+I  jtxJ 

where  the  coefficients  a,,  a,,  .  .  .  ;  6„  62,  .  .  .  are  connected  with  the  Bernoulli 
numbers  in  a  simple  manner  and  may  be  found  by  successive  differentiation. 

Eiscnstein,  Crelle,  Bd.  35,  p.  198; 

Euler,  Introductio  in  analysin  infinitarutn. 

6.  Prove  that 

3(4,  x)- (2,  x)2  +2(l,x)(3,x); 

3(2, 0)  -  **. 


L, 


CHAPTER  II 

FUNCTIONS  WHICH  HAVE   ALGEBRAIC  ADDITION-THEOREMS 

Characteristic  properties  of  such  functions  in  general.     The  one-valued  functions. 
Rational  functions  of  the  unrestricted  argument  u.     Rational  functions  of  the 

xiu 

exponential  function  e  m  . 

'Article  32.    The  simplest  case  of  a  function  which  has  an  algebraic 
addition-theorem  is  the  exponential  function 

<f>{u)  =  e\ 
It  follows  at  once  that 

eu+v=  eu*ev, 

or  <j>(u  +  t;)=  4>(u)<f>(v). 

Such  an  equation  offers  a  means  of  determining  the  value  of  the  function 
for  the  sum  of  two  quantities  as  arguments,  when  the  values  of  the  func- 
tion for  the  two  arguments  taken  singly  are  known. 

It  is  called  an  addition-theorem. 

In  the  example  just  cited  the  relation  among  $(u),  <f>(y)  and  <f>(u  -f  v) 
is  expressed  through  an  algebraic  equation,  and  consequently  the  addi- 
tion-theorem is  called  an  algebraic  addition-theorem. 

The  theorem  is  true  for  all  values  of  u  and  v,  real  or  complex.  The 
exponential  function  eu  is  perhaps  best  studied  by  deriving  its  properties 
from  its  addition-theorem. 

The  sine  function  has  the  algebraic  addition-theorem 

sin  (u  +  v)  =  sin  u  cos  v  +  cos  u  sin  v 

=  sin  u  Vl  —  sin2  v  +  sin  v  \/l  —  sin2  u. 

The  root  signs  may  be  done  away  with  by  squaring. 

We  also  have  tan  u  4-  tan  v       . 

tan  u+v)= ,  etc. 

1  —  tan  u  tan  v 

We  note  in  the  above  algebraic  addition-theorems  that  the  coefficients 
connecting  <j>(u),  4>(v)t  and  <f>(u  -f  v)  are  constants,  that  is,  quantities 
independent  of  u  and  v. 

With  Weierstrass  *  the  problem  of  the  theory  of  elliptic  functions  is  to 

*  Cf .  Schwarz,  Formeln  und  Lehrsatze  zum  Gebrauche  der  elliptischen  Functionen, 
pp.  1  et  seq.  The  Berlin  lectures  of  Prof.  Schwarz  have  been  of  service  in  the  prepa- 
ration of  this  Chapter. 

8S 
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determine  aU  functions  of  the  complex  argument  for  which  there  exists  an 
algebraic  addition-theorem. 

Every  function  for  which  there  exists  an  algebraic  addition-theorem 
is  an  elliptic  function  or  a  limiting  case  of  one,  those  limiting  cases  being 
the  rational  functions,  the  trigonometric  and  the  exponential  functions. 

Art.  33.     We  may  represent  a  function  of  the  complex  argument  by 

and  further  we  shall  write 

4>{V)  =  T),     <j>(u  +  v)  =  £. 

We  may  assume  either  that  the  function  <f>  is  defined  for  all  real, 
imaginary,  and  complex  values  of  the  argument,  or  that  this  function  is 
defined  for  a  definite  region,  which,  however,  must  lie  in  the  neighbor- 
hood of  the  origin.  Further  it  is  assumed  that  <f>  has  an  algebraic  addition- 
theorem.  We  therefore  have,  if  G  represents  an  integral  function  with 
constant  coefficients, 

<?(£,  rj,  0  =  0. 

We  may  now  derive  other  properties  of  such  a  function  from  the  property 
that  there  exists  an  algebraic  addition-theorem. 

Art.  34.  If  we  differentiate  the  function  G  with  respect  to  u,  then, 
since  £  is  independent  of  19,  we  have 

^  +  ^  =  0,  and  similarly 
d£  du       d£  du 

Wdi  +  aGdd 

dy  dv       d£  dv 

Writer*  +  v  -  h  and  note  that  ^  =  #.  l  =  ^  . 

du      ah  dv 

We  consequently  have  by  subtraction 

dGd£  _  dGdj^Q 
d£  du      dy  dv 

There  are  two  cases  possible: 

First.     The  quantity  £  may  appear  in  the  coefficients  —  >  —  ;  or 

Second.    The  quantity  £  does  not  appear  in  these  coefficients. 
Consider  the  first  case.    We  have  the  two  equations 

•  G(f,  rj,  0  -  0, 

dGd£  ^dGdil^Q 
df  du       drjdv 
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The  first  of  these  equations  may  be  written 

G($,  ?,  0  =  aoC  +  aiC1'1  +   •  •  •  +  <*m-lC  +  «m  =  0, 

where  the  a's  are  integral  functions  of  £  and  rj;  the  second  equation  may  be 
written 

°  =  S?-T  ?-^oC*  +AiC*"1+  •  ••  +  A*-iC+4b 


where  the  A's  are  integral  functions  of  £ ,  n,  7^  and  -? .    If  r  is  elimi- 

du  do 


nated  from  these  two  expressions,  we  have 

H(*&'-£)-ft 

In  the  second  case  where  £  does  ?io^  appear  in  the  coefficients—  and 

—  ,  we  have  at  once  an  equation  connecting  £ ,  ~!  f  »  and  _3  . 
3t)  du  dv 

This  case  is,  however,  the  very  exceptional  one.  We  have  by  the 
above  considerations  put  into  evidence  a  new  property  of  the  function  <j>, 
viz.: 

//  the  function  <f>  has  an  algebraic  aMition-theorem,  there  is  always  an 
equation  of  the  form 

where  H  represents  an  integral  function  of  its  arguments  with  constant  coeffi- 
cients.    The  equation  is  true  for  all  values  of  u  and  v  which  lie  within  the 
ascribed  region. 
This  equation  being  true  for  all  such  values  of  v,  we  may  give  to  v  a 

tip 

special  value,  and  have  consequently  between  £  and  -£■  an  equation  of 

du 

the  form 


4S)-* 


where /denotes  an  integral  function  of  its  arguments. 

This  equation  we  shall  call  the  eliminant  equation.*  We  may  write  it 
in  the  form 

/[*(«),  #(u)]  =  0. 

We  have  therefore  proved  that  if  for  the  analytic  function  <f>(u)  there 
exists  an  algebraic  addition-theorem,  we  also  have  an  algebraic  equation 
between  the  function  and  its  first  derivative,  the  equation  being  an  ordinary 

*  The  equation  is  due  to  Meray,  see  Briot  et  Bouquet,  Thiorie  des  Fonctions  Ellip- 
Hqucs,  p.  280;  Picard,  Traitt  d' Analyse,  t.  2,  p.  510;  Daniels,  Amer.  Journ.  Math., 
Vol.  VI,  pp.  254-255. 
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differential  equation  of  the  first  order.  The  argument  u  does  not  appear 
explicitly  in  the  equation. 

Art.  35.  As  the  above  theorem  is  made  fundamental  in  manv  of  the 
following  investigations,  it  is  of  great  importance  to  note  that  it  is  true 
without  exception. 

In  the  equation  H  —  0  we  may  write  any  arbitrary  value  for  v  which 
belongs  to  the  region  considered.     If  after  the  substitution  of  this  value 

of  v  there  remains  an  equation  between  c  and  — ,  then  our  conclusions 

du 

above  are  correctly  drawn;  but  if  after  the  substitution  of  this  value  of 
v  the  equation  were  to  vanish  in  all  its  coefficients,  the  theorem  remains 
yet  to  be  established.  We  take  the  following  method  to  prove  that  the 
theorem  is  always  true: 

d~ 

Develop  the  function  H  in  powers  of  £  and  -p  .    The  coefficients  in  this 

du 

development  are  either  zero  or  functions  of  r»  and  — ' ,  including  constants. 

ar 

It  is  evident  that  all  of  the  coefficients  are  not  zero,  for  then  the  function 
H  would  be  identically  zero. 

We  represent  one  of  the  coefficients  which  is  not  zero  by 


'■('•£) 


</j 


There  must  be  such  a  coefficient  which  contains  rt  and  — *  ;  for  otherwise 

dr 

all  the  coefficients  would  be  independent  of  these  quantities,  which  there- 
fore  would  not  enter  the  function  H.     But  since —   is  not  always  zero. 

these  quantities  must  appear. 

In  this  coefficient  /i  { ij,  -5  J  we  give  r  a  definite  value,  and  if  the  value 

resulting  of  the  coefficient  is  different  from  zero,  then  in  the  above  devel- 

opment  we  have  an  equation  connecting  £  and  —  . 

du 

But  if  this  value  of  r  causes  f\lrt,  -^  J  to  be  zero,  we  try  another  value 

and  continue  until  we  find  a  value  of  r  that  causes  this  coefficient  to  be 
different  from  zero,  if  this  be  possible. 

If,  however,  the  function /i($,  -j*  J  is  zero  for  even'  value  of  r,  we  have 

an  equation  of  the  form 

/ifo(r).  £»]  =  0, 

where  /i  is  an  integral  function  of  its  arguments.    This  equation,  how- 
ever, expresses  the  same  thing  as  the  equation 

f[6(u\.<ytu)]  =  (). 
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only  in  the  first  case  the  argument  is  v  and  not  u,  which  of  course  makes 
no  difference. 

If  any  of  the  coefficients  in  the  development  of  the  function  H  con- 
tained 9  alone, /2(q)  being  such  a  coefficient,  then  since /2  is  an  integral 
function  of  finite  degree  it  can  vanish  only  for  a  finite  number  of  values  of 
t),  and  we  have  only  to  give  iy  a  value  such  thaty^)  ^  0. 

The  theorem  is  therefore  true  without  exception  for  every  analytic 
function  for  which  there  exists  an  algebraic  addition-theorem  with  con- 
stant coefficients;  and  conversely ,  as  will  be  shown  in  Chapters  VT  and  VII, 
if  a  one-valued  analytic  function  <j>(u)  has  the  property  that  between  the 
function  <f>{u)  and  its  first  derivative  <t>r(u)  there  exists  an  algebraic  equation 
whose  coefficients  are  independent  of  the  argument  u,  the  function  has  an 
algebraic  addition-theorem. 

This  eliminant  equation  (see  also  Forsyth,  Theory  of  Functions,  p.  309) 
must  be  added  as  a  latent  test  to  ascertain  whether  or  not  an  algebraic 
equation  connecting  £ ,  tj,  {  is  one  necessarily  implying  the  existence  of  an 
algebraic  addition-theorem.  We  must  not  suppose  that  every  algebraic 
equation 

G(f,  1,  0  -  0 

necessarily  exacts  the  existence  of  an  algebraic  addition-theorem;  neither 
does  the  relation 

#u  +  v)  -  F{4(u),  <t>'{u)}  4>{v)}  <f>'{u) }, 

where  F  denotes  a  rational  function  of  its  arguments,  always  indicate  the 
existence  of  such  a  theorem.     (See  Art.  46.) 
Art.  36.     If  we  solve  the  equation 


with  respect  to  -^ ,  we  have 

an 


4*2)- 


£  -  ♦«■ 


where  ^(£)  is  an  algebraic  function  of  £ . 
This  equation  may  be  written 


or 


n  d$ 

u  —  u0  =   I       ^ 


*(0 

where  u0  and  a  denote  constants. 

It  is  thus  seen  that  in  the  case  of  every  analytic  function  $  =  <j>(u),  for 
which  there  exists  an  algebraic  addition-theorem  with  constant  coefficients, 
the  quantity  u  may  be  expressed  through  the  integral  of  an  algebraic  func- 
tion of  f . 
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We  may  so  choose  the  initial  value  a  that  uo  =  0,  thus  having 

In  a  similar  manner 

•  -£&> andu+v  -JZw 

On  the  other  hand  we  have 

We  thus  have  the  equation 

a  formula  which  is  of  fundamental  importance. 

To  illustrate  the  significance  of  the  above  formula  consider  the  follow- 
ing examples: 

1.  Let  £  -  4>{u)  -  eu;  <f>'(u)  =  e\ 

We  therefore  have  as  the  eliminant  equation 

f  =  d£, 

du 

and  also  ^r(c)  =  £ . 

Since  £  =  1  when  a0  =  0,  we  may  write 

t*  =  I    — . 

On  the  other  hand,  £  -  <j>(u  +t>)  =  <»«+"=  e«  •  e*=  #(u)  #(t>)  =  £  •  ?.     It 
follows  that 

or  log  £  +  log  ij  =  log  £ -ij. 

2.  Let  £  =■  ^(u)  =  sin  u;  <f>'(u)  =  cos  u  =  \/l  —  sin2  u  =  Vl  —  f2. 

It  follows  that  ^(£)  =  Vl  —  f2,  and  consequently  since  u  =  0  for  £  —  0, 

u  =  I    —  • 

Jo  Vl  -  *2 

Further,  since 

C  =#("  +  t>)  -  £  Vl  -  ?2  +  i  Vl  -  £*, 
we  have 

r_*_  +  p  ^      r     * 

«/0    Vl   -  <2       J0  Vl  —  <2        «/0         Vl  -  t2 

or  sin-1£  +  sin-1ij«sin-1[£v'l-ij2  +  i}v'l  -£»]. 
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3.  If  £  =*  tan  u  =#(u),  we  have 


n  dt       p  dt       n-to  dt 

Jo  1  +  t2     Jol+t2     Jo        1  + 


*2 

or  tan-1  £  +  tan-1  tj  =  tan"1[fz"^-]  • 

Abt.  37.  We  have  seen  that  for  every  function  £  —  <£(u)  for  which 
there  exists  an  algebraic  addition-theorem,  there  exists  without  excep- 
tion a  differential  equation  of  the  form 


i[#(u),  ^(u)]  -  0,  or/(f,£)=0, 


where  /  denotes  an  integral  function  of  its  arguments  and  where  u  does 
not  appear  explicitly  in  the  equation. 

If  £  =  <f>{u)  is  known  for  a  definite  value  of  ut  then  from  the  above 

equation  we  may  determine  2L  there  being  one  or  more  values  according 

du 

to  the  degree  of  the  equation  in  ^  • 

du 

We  may  now  prove  the  following  theorem:  //  the  function  £  =  <f>(u)  has 
an  algebraic  addition-theorem,  the  values  of  all  the  higher  derivatives  of 
<f>(u)  with  respect  to  u  may  be  expressed  as  rational  functions  with  constant 
coefficients  of  the  function  itself  and  its  first  derivative;  so  that  if  the  values 
of  the  function  and  its  first  derivative  are  known,  the  higher  derivatives  are 
uniquely  determined. 

There  are  exceptions  to  the  theorem  which  are  noted  in  the  following 

proof:  If  we  write  3=  =  £',  the  equation  above  becomes 

du 

/(£,  £')  -  0,    or,  say, 
aof^  +  aif'"-1 -h  •  •  ■  +an-i£'  +  an  =  0, 

where  n  is  a  positive  integer  and  the  a's  are  integral  functions  of  £. 

We  may  assume  that  /(£,  £')  is  an  irreducible  function,  that  is,  it  cannot 
be  resolved  into  two  integral  functions  of  £,  £';  for  if  this  were  the  case, 
one  of  the  factors  put  equal  to  zero  might  be  regarded  as  the  integral 
equation  connecting  £  and  £'. 

We  form  the  derivative    J  K  !      ,  which  is  an  integral  function  in  £,  £'. 

d£ 

The  degree  of  this  derivative  in  £'  is  one  less  than  the  degree  of  /(£,  £') 

inf. 

Further,  the  equation  ^  '  '  =  0  is  not  satisfied  for  all  pairs  of  values 
£,  £*  which  satisfy  the  equation  /(£,  £')  =  0.     For  if  this  were  the  case, 
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the  two  equations  would  have  a  greatest  common  divisor,  this  divisor 
appearing  as  a  factor  of  both  functions.  But  by  hypothesis  /{£,  f )  is 
irreducible.     The  two  equations 

/(f,f)-o, 

W.O  -  o, 

are  satisfied  by  only  a  finite  number  of  pairs  of  common  values  f,  £'. 
For  their  discriminant  with  respect  to  £'  is  an  integral  function  in  the 
a's;  and  as  this  discriminant  put  equal  to  zero  is  the  condition  of  a  root 
common  to  both  equations,  we  have  an  integral  equation  in  the  a's,  that 
is,  in  f .  There  are  consequently  only  a  finite  number  of  values  of  $  which 
satisfy  this  condition. 

These  common  roots  constitute  the  exceptional  case  mentioned  at 
the  beginning  of  the  article  and  are  excluded  from  the  further  investi- 
gation.    They  may  be  called  the  singular  roots. 

We  next  consider  a  value  u  =  «0  of  the  argument,  for  which  ^(«o)  =  £  Or 
0'(uo)  =  fo'i  where  fo,  fo'  satisfy  the  equation  /(£,  f )  =  0  but  not  the 
equation  "/<f/>  -  0. 

By  differentiation  we  have 

We  further  assume  that  the  point  in  question  is  such  that  the  function 
has  for  it  a  definite  derivative. 
We  may  write 

df  -  f'du, 

& '  =  ?'du. 


It  then  follows  that 


U*+& 


if 

X' 
i  it  is  seen  that  f"  -  0"(u)  is  rationally  expressed  through 
i  the  singular  roots  have  been  excluded,  the  denominator 


ir  manner  it  may  be  shown  that  f "  =  4>'"(u)  may  be  expressed 
)f  a  fraction  whose  denominator  is  a  power  of  the  denominator 
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which  appears  in  the  expression  for  f"  and  consequently  is  different  from 
zero.     The  same  is  true  for  all  higher  derivatives. 

Art.  37a.  Suppose  that  u\  is  a  value  of  the  argument  u  different  from 
u0  and  such  that 

<t>  (u0)  =  £ o  =  <t>{ux), 
<f>'(u0)  =  fo'  -  ^(ui)- 

Further  let  <f>(u)  be  an  analytic  function  with  an  algebraic  addition- 
theorem,  and  in  the  neighborhood  of  u0  and  u\  let  the  function  <f>(u)  be 
regular.     Finally,  it  is  assumed  that 


1  /*/(*,  ?)\ 

\\    ap    A -fc. r-i 


>0; 


that  is,  £ o'  does  not  belong  to  the  singular  roots  of  /(£,  £')  =  0. 

We  assert  that  <j>{u)  under  these  conditions  is  a  periodic  function  and  that 
U\  —  tto  is  a  period  of  the  argument* 

Since  the  function  <f>(u)  is  regular  in  the  neighborhood  of  u0t  it  may  be 
developed  by  Taylor's  Theorem  in  the  form 

#(«)  =  4>(u0)  +  ^M  f{uo)  +  ("~2["o)20"(«o)  + 

In  a  similar  manner  we  also  have 

By  hypothesis  we  have 

^  (wo)  =  ^(«i)   =  f  o, 
^(uo)  -  <£'("i)  -  ft/. 

The  derivative  <£"  (wo)  may  be  expressed  as  a  rational  function  of  <f>(uo)t 
<f>'(u0)  with  constant  coefficients;  <f>"(u\)  has  the  same  form  in  <f>(ui), 

It  folio ws  that 

<t>"  (^o)  =  <£"(wi),  and  in  a  similar  manner 


^">(uo)-*(ll)(ui)f 


Let  uo  +  f  be  a  point  that  lies  within  the  region  of  convergence  of  the 
first  of  the  above  series  and  let  u\  +  v  be  a  point  situated  within  the 
region  of  convergence  of  the  second. 

*  Gf.  Biermann,  Theoric  der  analytischen  Funktionen,  p.  392. 
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Instead  of  u  write  u0  +  v  and  u\  +  v  in  the  two  series  respectively.  They 

become 

v2 
<f>(u0  +  t?)=  0(uo)  +  v0'(uo)  +  —  0"(wo)+  •  •  ■    » 

Consequently,  owing  to  the  relations  above, 

<t>(u0  +  v)  =  ^(wi  +  t>). 
Next  write  Wi  —  w0  =  2o>    or    u\  =  uo  +  2w,  and  we  have    . 

0(wo  +  v)  =  ^(u0  +  v  +  2w). 

The  quantity  v  may  be  regarded  as  an  arbitrary  complex  quantity, 
and  must  satisfy  the  condition  that.wo  +  v  belongs  to  the  region  for  which 
<f>(u)  has  been  defined. 

The  quantity  2  w  is  called  the  period  of  the  argument  of  the  function,  less 
accurately  the  period  of  the  function. 

We  may  therefore  conclude  that  a  function  <f>(u)  is  periodic,  if  it  has  an 
algebraic  addition-theorem  and  if  there  are  two  points,  uo  and  u\,  that 
are  not  the  singular  roots  of  /[^(u),  $'(u)]  =  0,  for  which 

<t>(uo)  —  <t>{ui)     and    <f>'(u0)  —  <t>'(u{). 

Art.  38.  If  we  have  only  the  one  condition  that  #(uo)  =*  #(ui),  we 
cannot  without  further  data  draw  the  same  conclusions  about  periodicity. 
If  the  equation  connecting  <f>(u)  and  <f>'(u)  is  of  the  first  degree  in  <f>'(u), 
as  is  the  case  of  the  exponential  function,  then  the  second  condition, 
viz.,  <t>'(uo)  =  <j>'(ui)  follows  at  once.     In  general  this  is  not  the  case. 

We  may,  however,  effect  a  conclusion  if  the  assumptions  are  somewhat 
changed:  Suppose  that  n  is  the  degree  of  the  equation  f[</>(u),  <t>'(u)]  =  0 
with  respect  to  <£'(w).  To  every  value  of  <f>(u)  there  belong  at  most 
n  values  of  #'(u). 

Suppose  next  that  n  -f  1  points  uq,  u\,  .  .  .  ,  Un  may  be  found,  at 
which 

fo  -  <f>(u0)  =  <f>(ui)  -  •  •  •  =  <f>(un); 

and  suppose  also  that  <f>(u)  is  regular  in  the  neighborhood  of  each  of  these 

points,  and  further  suppose  that  f  0  is  not  a  singular  root  of  /(£,  £')  =  0. 

Write 

<£'(u0)=  (o0y 

<i>'(ui)  =  to\, 


^'(ttn)^  (On* 

These  n  +  1  values  of  4>'(u)  belong  to  one  value  of  £ o  =  <f>(uo)  —  ^fai)  =~ 
■  •  •  —  ^(ttn).     But  as  there  can  only  be  n  values  of  <f>'(u)  belonging  to  one 


r 
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value  of  <f>(u),  it  follows  that  two  of  the  above  values  of  <f/(u)  must  be 
equal,  and  consequently 

where  a-  and  £  are  to  be  found  among  the  integers  0,  1,  2,  .  .  .  ,  n.     But 
by  hypothesis  we  also  had 

<l>(ua)=<f>(Ufi). 

It  follows  from  the  theorem  of  the  preceding  article  that  <f>(u)  is  periodic, 
u3  —  up  being  a  period  of  <f>{u).     We  have  then  the  following  theorem:  * 

//  it  can  be  shown  that  a  function  having  an  algebraic  addition-theorem 
takes  the  same  value  on  an  arbitrarily  large  number  of  positions  in  the  neigh- 
borhood of  which  the  function  is  regular ,  the  function  is  periodic. 

Art.  39.     We  have  seen  that  in  the  equation  connecting  £  and  ^- ,  viz., 


du 


4fH 


the  quantity  u  does  not  explicitly  appear. 

Suppose  that  £  =  <f>(u)  is  a  particular  solution  of  this  differential  equa- 
tion. As  this  differential  equation  is  of  the  first  order,  the  general  solution 
must  contain  one  arbitrary  constant. 

We  may  introduce  this  constant  by  writing 

{  =  4>{u  +  v)} 

the  arbitrary  constant  v  being  added  to  the  argument.     It  makes  no 
difference  whether  we  differentiate  with  regard  to  u  or  with  regard  to 
u  +  v  since  u  does  not  enter  the  equation  explicitly. 
We  consequently  have 

^ ^ 4>'{u  +  v), 

du      d(u  +  v) 

from  which  it  is  seen  that  the  differential  equation  is  satisfied  by  <j>(u  +  v). 
We  may  therefore  write 

f[<f>(u  +  v),   <£'(u  +  t>)]  =  0. 

Further,  since  by  hypothesis  <j>(u)  has  an  algebraic  addition-theorem, 
there  exists  an  equation  of  the  form 

As  <f>{v)  is  a  constant,  we  may  determine  <f>(u  +  v)  as  an  algebraic  function 
of  <f)(u)  from  this  equation.  It  is  thus  shown  that  the  general  integral 
of  the  differential  equation 

/0(u),  *'(*)]  -  0 

*  See  Daniels,  loc.  cit.t  p.  256. 
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is  an  algebraic  function  of  the  particular  solution  £(u).  We  note  that 
this  theorem  is  not  true  for  every  differential  equation  in  which  the  argu- 
ment does  not  enter  explicitly,  but  only  for  those  functions  for  which  there 
exists  an  algebraic  addition-theorem. 

If  one  succeeds  in  integrating  the  differential  equation  in  two  ways, 
the  one  being  by  the  addition  of  a  constant  to  the  argument  of  the  function 
and  the  second  in  any  other  way,  the  addition-theorem  is  at  once  deduced 
by  equating  the  two  integrals.     (See  Chapter  XVI.) 

The  Discussion  Restricted  to  One-valued  Functions. 

Abt.  40.  We  proceed  next  with  the  consideration  of  the  two  equations 
of  Art.  34: 

dG  d£  __  dj7  rfj  _  q  /j\ 

d$  du      di)  dv 

G($,  ?,  0  -  0.  (2) 

The  first  of  these  equations  may  be  written  in  the  form 

where  the  A's  are  integral  functions  of  £,  y,  f,  3',  while  the  second  equation 
has  the  form 

«oC"  +  aiC""1  +  '  •  #  +  «--iC  +  «»  =  0, 

the  a's  being  integral  functions  of  £ ,  3. 

By  the  application  of  Euler's  method  for  finding  the  Greatest  Common 
Divisor  of  these  functions,  it  is  seen  that  this  divisor  is  an  integral  function 
of  the  A's  and  a's  and  £,  say 

gc,  e,  ?,  r,  ?o.  (3) 

This  function  equated  to  zero  is  the  simplest  equation  in  virtue  of  which 
equations(l)  and  (2)  are  true.  If  g  is  to  be  a  one-valued  function  of  its 
arguments  and  if  c,  rh  f,  if  have  each  a  definite  value  for  a  definite  value 
of  u,  then  £  also  must  have  a  definite  value,  so  that  the  equation  (3)  must 
be  of  the  first  degree  in  £.     Hence  £  must  have  the  form 


FV  du'   *  dv) 


where  F  is  a  rational  function  of  its  arguments. 

We  shall  leave  for  a  later  discussion  (Chapter  XXI)  the  determination 
of  all  analytic  functions  which  have  algebraic  addition-theorems.  At 
present  we  shall  only  seek  among  such  functions  those  which  have  the 
property  that  £  =  4>(u  -+-  r)  may  be  expressed  rationally  in  terms  of 
<f>(u)t  #'(u),  <f>(v)y  (f>'(v).    All  these  functions  have  the  property  of  being 


r" 
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one-valued  analytic  functions  of  the  independent  variable.  The  reciprocal 
theorem  is  also  true:  All  analytic  functions  for  which  there  exists  an  algebraic 
addition-theorem  and  which  at  the  same  time  are  one-valued  functions  of  the 
independent  variable,  have  the  property  thai  <f>(u  +  v)  may  be  expressed 
rationally  through  <f>(u),  <j>'(u),  <f>(v),  </>'(v).  Much  emphasis  is  put  upon  this 
theorem,  which  is  proved  in  Art.  158. 

Thus  while  the  general  problem  has  been  restricted,  we  have  in  fact 
only  limited  the  discussion  in  that  one-valued  analytic  functions  are 
treated. 

It  may  be  remarked  here  that  the  rationality  of  <f>(u  -f  v)  in  terms  of 
4>(u)f  <f>'(u),  <l>(v)f  <f>'(v)  is  not  characteristic  of  all  analytic  functions  with 
algebraic  addition-theorems,  but  only  of  one-valued  analytic  functions. 
To  such  functions  for  example  the  remarks  of  Prof.  Forsyth  at  the  con- 
clusion of  Chapter  XIII  of  his  Theory  of  Functions  must  be  restricted.* 

Art.  41.     We  shall  show  (cf.  Schwarz,  loc.  cit.,  p.  2)  that 

I.  All  rational  functions  of  the  argument  u,  and 

met 

II.  All  rational  functions  of  an  exponential  function  e  "  ,  where  to  is 
different  from  zero  or  infinity,  have  algebraic  addition-theorems  and  have 
the  property  that  <f>(u  +  v)  may  be  expressed  rationally  in  terms  of  <f>(u), 
4>'{u),  <Kv),  <f>\v). 

These  functions  are  (cf.  Art.  293)  limiting  cases  of  elliptic  functions; 
those  under  heading  I  are  not  periodic  and  those  under  II  are  simply 
periodic.     Finally,  we  have 

III.  The  elliptic  functions,  which  are  doubly  periodic.  These  functions 
have  the  properties  just  mentioned  under  I  and  II. 

We  shall  see  in  Art.  78  that  there  do  not  exist  one-valued  functions 
which  have  more  than  two  periods.  Hence  every  function  for  which  there 
exists  an  algebraic  addition-theorem  is  an  elliptic  function  or  a  limiting 
case  of  one. 

Art.  42.     Let  <f>(u)  be  a  rational  function  of  finite  degree  and  let 

£  =  <j>(u),     t)  =  <f>(v),     C  =  <l>(u  +  v). 

By  means  of  these  three  equations  we  may  eliminate  u  and  v  and  then 
have  an  equation  of  the  form 

(A)  G(f,  i),  0  -  0, 

where  G  denotes  an  integral  function  of  its  arguments. 
Writing 

(1)    $  =  <f>(u),  (2)    £  =  *'(*)> 

*  Cf.  also  Biermann,  Theorie  der  analytischen  Funktionen,  p.  393,  and  Phragmen, 
Act.  Math.,  Bd.  7,  p.  33. 
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we  note  that  both  of  these  expressions  are  algebraic  in  u,  and  by  the  elim- 
ination of  u  we  have  the  diminant  equation 


(B)  /(? ,  |)  -  0, 


which  is  an  ordinary  differential  equation  in  which  the  variable  u  does  not 
appear  explicitly. 

The  equation  (A)  and  the  latent  test  (B)  are  sufficient  to  show  that 
every  rational  function  has  an  algebraic  addition-theorem. 

We  shall  next  show  that  in  the  case  of  the  rational  functions  the  argu- 

dP 
ment  u  may  be  expressed  rationally  in  terms  of  $  and  ^- 

We  assume  first  that  the  two  equations 

f=0(u)    and     4L=<f>'(u) 

du 

have  only  one  common  root,  which  may  be  a  multiple  root.  By  the 
method  of  Art.  40  we  derive  an  equation  which  is  either  of  the  first  degree 
in  u,  in  which  case  we  may  solve  with  respect  to  u  and  thus  have  u  ration- 

dP 

ally  expressed  through  $  and  —• ;  or  it  is  of  a  higher  degree  in  u,  of  the 

du 

form,  say 

a0um  -f  aium'1  +  a2um~2  -f  •  •  •  +  Om  =*  0, 

dP 

where  the  a's  are  functions  of  £  and  2£- 

du 

Since  this  equation  must  represent  the  multiple  root,  it  must  be  of  the 
form 

a0(u  -  u0)m  =  0. 

This  expression  developed  by  the  Binomial  Theorem  becomes 

aoum  —  maoum~"luo  +  •  •  ■    . 
It  follows  from  the  theory  of  indeterminate  coefficients  that 

a\  =  —  maouo    or    uq  — *-• 

dP 
Since  ax  and  a0  are  integral  functions  of  £  and  ^-,  it  is  seen  that  u0 

du 

may  be  expressed  rationally  through  these  quantities.  We  may  there- 
fore write 


•  -  *(f- 1) 


where  R  denotes  a  rational  function. 

We  thus  see  that  for  the  case  where  the  equations 

f  =  0(w)    and     ^  =  0'(u) 

du 
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have  only  one  common  root,  we  have 

Further,  since  <j>  and  R  both  denote  rational  functions,  it  is  seen  that 

where  F  denotes  a  rational  function. 

Art.  43.    We  shall  next  show  that  the  two  equations 

f-*(u)'  fr=0'(u) 

cannot  have  more  than  one  common  root.     For  assume  that  they  have 
the  common  roots  u\  and  1*2- 
It  follows  that 

*(*i)  -  e  =  *(H2),  (1) 

■ 

^(«l)=£=^'(«2).  (2) 

Since  these  two  expressions  exist  for  continuous  values  of  $  and  —  * 

we  may  regard  u\  and  u2  as  two  variable  quantities. 
Taking  the  differential  of  (1)  it  follows  that 

If  we  exclude  as  singular  all  values  of  u  for  which 

^(ui)  =  0  -  0'(u2), 

then  owing  to  the  relation  (2)  we  have 

du\  =  dvv, 

or,  u\  =  U2  +  C, 

where  C  is  a  constant. 

If  therefore  the  two  equations  have  two  common  roots,  these  roots  can 
differ  only  by  a  constant. 

We  thus  have 

This  expression  is  true  for  an  arbitrarily  large  number  of  values  of  u\, 
and  since  the  degree  of  <£(u)  is  finite  we  must  have  the  identical  relation 

4>(ux)  =  <f>(ux  +  Q. 

Further,  for  u\  we  may  write  any  arbitrary  value  in  the  identity,  say 
tii  +  C,  and  we  thus  have 

<f>(Ul  +  O  =  0(wi  +  2  C)  =  <t>(ux). 
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Hence  the  roots  of  the  identity  are  u\,  ux  +  C,  t*i  +  2  C,  •  •  •     .     If 
then  C  ft  0,  the  equation 

S  -  *(u) 

has  an  infinite  number  of  solutions.  This,  however,  is  not  true,  since  the 
equation  is  of  finite  degree.  If  follows  that  the  constant  C  =  0  and  conse- 
quently the  two  equations  can  have  only  one  common  root. 

We  have  thus  shown  that  every  rational  function  of  the  argument  u  has 
an  algebraic  addition-theorem  and  has  the  property  that  <f>(u  -f  v)  may  be 
rationally  expressed  through  <f>(u),  $'(u),  <f>(v),  <j>'(v). 

Art.  44.  We  shall  next  show  that  the  theorem  of  the  last  article  is 
also  true  for  all  functions  that  are  composed  rationally  of  the  exponen- 


tial function  e  * . 

Let  p.  be  a  real  or  complex  quantity  different  from  0  and  oo  and  write 

t  =  e**,  and 
*«)  -  0("),  (1) 

where  ^  denotes  a  rational  function. 

Further,  let 

*  «  e*»  and 

tW  -  #(*)•  (2) 

It  follows  that 

^(M+r)  ^  €** .  e*  =  i .  8f  and 

+(t  •  s)  =  4>(u  +  v).  (3) 

From  the  three  equations  (1),  (2)  and  (3)  we  may  eliminate  $  and  ip, 
and  have 

(A)  G{^(u),0(r),0(u  +  r)}  =0, 

where  G  denotes  an  integral  function. 

We  have  under  consideration  a  group  of  one-valued  analytic  functions 
which  have  everywhere  the  character  of  an  integral  or  fractional  func- 
tion and  which  are  simply  periodic,  the  period  of  the  argument  being 

^=2w,  say. 
We  further  have 

£«0(u)=*(O, 

au 
If  t  is  eliminated  from  these  equations,  we  have  the  eliminant  equation 

(B)  /(e,  ft)-  0, 

where /denotes  an  integral  function. 
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It  follows  from  equations  (A)  and  (B)  that  the  function  <f>(u)  has  an 
algebraic  addition-theorem. 

Art.  45.  It  may  be  shown  as  in  the  case  of  the  rational  functions 
that  when  the  equations 

£  =  *(')     and     ^-  =  ^(0/** 

du 

have  one  common  root  *  in  t,  then  we  may  express  t  in  the  form 

«-(*£)■ 

where  R  denotes  a  rational  function.     It  also  follows  that 

<f>(u  +  v)  -  F[<f>(u),  4/(u),  <f>(v),  </>'(?)], 

where  F  is  a  rational  function. 

Suppose  next  that  the  two  equations 

have  more  than  one  common  root. 

Suppose  that  t\  and  t2  are  two  roots  that  are  common  to  both  equa- 
tions, so  that 

e-+(<i)-+(«,  (1) 

£•=  f(*i)/rfi  -  fte)***  (2) 

If  we  consider  tx  as  the  independent  variable,  then  t2  is  an  algebraic 
function  of  t\,  since 

and  ^  is  a  rational  function. 

From  equation  (1)  it  follows  that 

f(«i)<tti  -  +'(t2)dh, 
which  divided  by  the  expression  (2)  becomes 

dt\  __  d&2 
h        t2 
or  log  t\  =  log  ^  —  log  C,    so  that 

t2  s=  Ctj# 

It  is  thus  seen  that  if  the  two  given  equations  have  two  common  roots, 
these  roots  can  differ  only  by  a  multiplicative  constant.    Since 

yfr(ti)  -  ^(fe),  it  follows  that 
tffi)  -  t(«i), 
which  is  an  algebraic  equation  of  finite  degree. 

*  By  equating  the  discriminant  to  zero,  we  may  always  effect  the  condition  that 
there  is  one  common  root. 
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As  this  equation  can  be  satisfied  by  an  infinite  number  of  values  of  t\, 
it  must  be  an  identical  equation  and  consequently 

t(«0at(Oi). 
It  follows  at  once  that 

yft(tx)  =  yft(Ctt)  s  1r(C*h)  =   •  •  •    s  *(C"f  i)  a   •  •  •  . 

But  the  equation  ^(<i)  =  ^r  (t2)  being  of  finite  degree  with  respect  to  t2 
can  only  be  satisfied  by  a  finite  number  of  different  values  of  t2.  It 
therefore  follows  that  in  the  series  of  quantities 

Ctu  C2h,  CHlf  .  .  .  ,  CHU  .  .  .  ,  C*ti,  .  .  .  ,  (1) 

some  must  have  equal  values.    If  the  degree  of  the  equation  is  n  in  t2 
then  among  the  first  n  +  1  of  these  quantities  two  must  be  equal,  say 

C*  =  C*        (q  >  p). 

Writing  q  —  p  =  m,  a  positive  integer,  we  have 

C*  -  1.  (2) 

It  is  thus  shown  that  C  is  an  mtA  root  of  unity,  and  as  m  is  the  smallest 
integer  that  satisfies  this  equation  it  is  a  primitive  wth  root  of  unity.  It  is 
easy  to  see  that  the  quantities 

,\^,V/,..«,      \S  f    \s 

are  all  different.     For  if 

then  is  C1-*  —  1  (where  i  -  /  «  m'<m). 

This,  however,  contradicts  the  hypothesis  that  m  is  the  smallest  integer 
which  satisfies  the  equation  (2).    There  are  consequently  only  m  different 
quantities  in -the  series  (1). 
We  may  use  this  fact  and  employ  the  identical  equation 

to  show  that  the  rational  function  V^i)  may  be  transformed  into  another 
rational  function  Vri(*m)-  If  then  we  write  r  =  tm,  we  may  substitute 
the  function  V'iM  m  the  above  investigation  in  the  place  of  ^(0*  where 

the  degree  of  the  equation  in  r  is  —  ,  n  being  the  degree  of  the  equation  in  t. 

m 

The  function  yfr(t)  may  be  expressed  as  the  quotient  of  two  integral 
functions  without  common  divisor  in  the  form 

+(t)  =  t±»  A  «  -  <*i)  «  -  Q2)  ■  -  ■  (<  -  <Q 

(<  -  &i)  (t  -  b2)  .  .  .  (t  -  M ' 

•  /ei  is  an  integer  and  where  none  of  the  a's  or  b's  is  equal  to  zero. 


ALGEBRAIC  ADDITION-THEOREMS.  51 

Further,  since  ^(0  =  ^(Ct),  we  must  have 

O)  t ± M  A"  fli)  ft  -  <*a)  •  •  •  ft  -  <**) 

ft  -  61)  ft  -  62)  ...  ft  -  b9) 

«  (Ca±*A  <c*  -  *i)  («  -  a2)  .  .  .  (Ct  -  a,)  . 
(C*  -  &i)  (C*  -  62)  .  •  •  (Ct  -  6,) 

The  left-hand  side  of  this  equatjon  is  zero  for  t  —  01;  it  follows  that  the 
right-hand  side  must  also  vanish  for  this  value  of  t.  But  Cax  —  ax  ^  0, 
if  we  assume  that  C^l.  Hence  one  of  the  other  factors  must  be  such 
that  Cax  —  a*  =■  0,  where  X  is  to  be  found  among  the  integers  2,  3,  .  .  .  ,  p. 
As  it  is  only  a  matter  of  notation,  we  may  write  X  =  2,  so  that 

Ca\  -Oj  =  0,    or    a2  =  Cax. 

In  a  similar  manner,  since  the  left-hand  member  of  the  equation  van- 
ishes for  a2,  one  of  the  factors  on  the  right-hand  side  must  vanish  for 
t  =  a2,  say  Ca2  —  a„  =■  0,  where  v  is  to  be  found  among  the  integers 
1,  3,  4,  .  .  .  ,  p,  say  v  =  3. 

We  thus  have 

Ca2  —  a3  =  0,     or    a3  «  Ca2  =  C^ai. 

Continuing  this  process  we  derive  the  relations 

ax  =  au  a2  -  Ca1;  a3  =  C2ai,  .  .  .  ,am  =  CM~lai. 

Further,  since  C,  C2,  .  .  .  ,  Cm_1  are  all  different,  it  is  seen  that 

a\,  a2,  .  .  .  ,  am 
are  all  different. 

The  quantities  ax,  Cax,  CPai,  .  .  .  ,  Cm"lax  form  a  group  of  roots  of 
the  equation,  and  after  Cote's  Theorem   % 

ft  -  <*i)  ft  -  Cax)  ft  -  C2ax)  ...  ft  -  Cm~lax)  =  tm  -  axm. 

This  factor  tm  —  aim  may  consequently  be  separated  from  the  two  sides 
of  the  equation  (I).  If  further  there  remain  linear  factors  in  the  numer- 
ator of  equation  (I),  we  repeat  the  above  process  until  there  are  no  such 
factors.  The  same  is  also  done  with  the  denominator.  When  all  such 
factors  have  been  divided  out  from  either  side  of  the  equation  (I),  there 
remains 

so  that  O  =  1.  It  follows  at  once  that  fi  must  be  a  multiple  of  m  and 
consequently 

*(©  -  A  ft")  ±-  (T  -  aim)  (V  -  «Pm)  .  .  .. 
rw         v  (r»-bxm)  (tm-bqm)    .  .  . 
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We  have  thus  shown  that  if  the  two  equations 


have  more  than  one  root  in  common,  there  exists  an  integer  m,  such 
that  ^r(l)  may  be  expressed  as  a  rational  function  of  (". 
Writing  J  =  e*",  it  follows  that  tm  =  e""™   and 

In  the  further  discussion  we  may  use  ^i{tm)  in  the  place  of  V(0- 
It  may  happen  that  the  two  equations 


£  -  ViCe"""*)    and    -jt.  =  ^rj(e"w)m/(e' 


have  more  than  one  common  root.  By  repeating  the  above  process  we 
may  diminish  the  degree  of  ^  and  replace  the  function  ^riCe""™)  by  the 
equivalent  function  ^r2(em,n''n'),  where  m'  is  an  integer,  etc. 

Since  the  original  function  ^r  was  of  finite  degree,  a  finite  number  of 
divisors  must  reduce  the  degree  to  unity.  It  therefore  follows  that  in  the 
process  of  diminishing  the  degrees  of  the  functions  ^*,  ^i,  yfr2, .  .  ,  ,  we  must 

come  to  a  function,  say  f  =  ifrK,  such  that  f  and  —  have  no  common 

du 
root  for  the  new  variable  that  has  been  substituted  in  i/1"*-     Hence  with- 
out exception  the  following  theorem  is  true: 

I.    All  rational  functions  of  the  argument  u;  and  un 

II.  AU  rational  functions  of  the  exponential  function  e"  have  algebraic 
addition-theorems  and  are  such  that 

4>(u  +  v)  =  F[<j>(u),  <b'{u),  <f>(v),  4>'(.v)], 
where  F  denotes  a  rational  function. 

Example.  — Apply  the  above  theory  to  the  examples  sin  u,  cos  it,  tan  u.     Write 
,   where  (  —  etu. 


2t 

Art.  46.     It  may  be  shown  by  an  example  that  a  function  <j>(u)  may 
have  the  property  that  <f>(u  +  v)  is  rationally  expressible  through  <f>(u), 
,  <f>'ty)  without  having  an  algebraic  addition-theorem. 
>  function 

4>(u)  =  Ae°"  +  Be**,  (1) 

',  a,  b  are  constants  and  a  ^  b.    It  follows  that 

<f>'(u)  =  o^e""  +  oBeH  (2) 
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From  (1)  and  (2)  we  have 

A(au  ,  b<Ku)-<f>'(u) 

b  —  a 

A^_  -a<t>(u)  +  <ft'(ii) 

6  —  a 

We  further  have 
0(u  +  v)  —  Ae^e™  +  Beb"e?» 

il         6— a  6— a  S  b  —  a  b—a 

from  which  it  is  seen  that  <f>(u  +  v)  may  be  expressed  rationally  in  terms 
of  0(u),  4/(u),  ftv),  #(v). 

We  shall  now  show  that  <f>(u)  has  not  an  algebraic  addition-theorem. 

We  so  choose  a  and  6  that  the  ratio  -  is  an  irrational  or  complex  quan- 
tity. a 
In  Art.  35  we  saw  that  without  exception  the  differential  equation 


'(*•  s-  * 


where  /  denoted  an  integral  algebraic  function,  existed  for  all  functions 
which  had  algebraic  addition-theorems.    If  therefore  we  can  prove  that 
such  an  equation  does  not  exist  for  <j>(u),  we  may  infer  that  <f>(u)  does  not 
have  an  algebraic  addition-theorem. 
Suppose  for  the  function  <f>(u)  there  exists  an  equation  of  the  form 

fbt>M,  <£'(")]  =  o, 

where /denotes  an  integral  function. 

Since  0(u)  and  <t>'(u)  may  be  expressed  through  e?u  and  e6"  where  only 
constant  terms  occur  in  the  coefficients,  we  may  write  the  above  equa- 
tion in  the  form 

/it*"1,  eH 

where /i  like /denotes  an  integral  function  of  finite  degree.    This  equation 
must  be  satisfied  for  all  values  of  u  for  which  the  function  (f>(u)  is  defined. 
We  give  to  u  successively  the  values 

.  2  id     mm     .  4jri 
uo,  u0  H ,   u0  H 1 


•  •    • 


The  quantity  ePu  has  the  same  value,  viz.,  e0"0  for  all  these  values  of  u. 
But  corresponding  to  one  value  of  caM°,  the  equation  above  being  of  finite 
degree  can  furnish  only  a  finite  number  of  different  values  of  e6".     On 
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the  other  hand  there  correspond  to  the  one  value  &*"*  an  infinite  number 
of  values  e*u  of  the  form 

which  are  all  different,  since  the  ratio  -  is  not  rational. 

It  follows  that  the  eliminant  equation  /{£,  ^-)  =  0  does  not  exist  for 

the  given  function,  and  consequently  this  function  does  not  have  an  alge- 
braic addition-theorem.  We  have  thus  proved  that  the  existence  of  the 
relation 

<t>(u  +  v)=F{<f>{u\  4/(u),  4>{v),  <f>'(v)}, 

F  denoting  a  rational  function,  does  not  necessarily  imply  the  existence 
of  an  algebraic  addition-theorem. 

Continuation  op  the  Domain  in  which  the  Analytic  Function  <I>(u) 
has  been  Defined,  with  Proofs  that  its  Characteristic  Prop- 
erties are  Retained  in  the  Extended  Domain. 

Art.  47.  In  the  previous  discussion  we  have  supposed  that  <f>(u)  was 
defined  for  a  certain  region  which  contained  the  origin.  This  region  we 
may  call  the  initial  domain  of  the  function  <f>(u).  We  further  assume 
that  <f>{u)  has  an  algebraic  addition-theorem  and  is  such  that  <f>(u  +  v) 
may  be  rationally  expressed  through  0(u),  <f>'{u),  <f>(v)9  <f>'(v)  within  this 
initial  domain. 

These  properties  are  expressed  through  the  two  equations 

(I)G[*(u),    0W,    *(u  +  *)]-0f 

(II)  <f>(u  +  v)=F{<f>(u),  tf'Cu),  <f>(v),  *'(*)}, 

where  G  denotes  an  algebraic  function  and  F  a  rational  function. 

We  also  assume  that  u  and  v  are  taken  so  that  u  +  v  lies  within  the 
initial  domain.* 

We  shall  now  prove  the  following  theo- 
rem: If  the  function  <f>(u)  has  the  properties 
above  mentioned,  it  has  the  character  of  an 
integral  or  a  (fractional)  rational  function 
in  the  neighborhood  of  the  origin. 
In  the  equation  (II)  we  write 

u  +  v  in  the  place  of  u, 
—  v  in  the  place  of  v, 
u  in  the  place  of  u  -f  v. 

We  thus  have 
0(tt)  -  F\<j>(u  +  v)f4f(u  +  v)M~  *),0'(-  *)}-  (1) 

*  Cf .  Weieretrass,  AbeVschen  Functionen,  Werke  4,  pp.  450  et  seq. 


Fig.  3. 


^ 
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Such  values  are  chosen  for  v  that  for  these  values  the  functions  <f>(v) 
and  0(—  v)  belong  to  the  initial  domain.  We  develop  <f>(u  +  v)  by 
Taylor's  Theorem  in  the  form 

<f>(u  +  v)  -  <f>(v)  +  wf>'(v)  +  ~<f>"(v)  +  •  •  •  , 

a  series  which  remains  convergent  so  long  as  v  takes  such  values  that  the 
points  u  +  v  and  u  lie  within  the  initial  domain.  .  The  same  is  also  true 
of  the  series 

0'(w  +  v)  -  <f>'(v)  +  ucf>"(v)  +  ^6"'{v)  +  •  •  •  . 

£  I 

These  series  may  therefore  be  substituted  in  formula  (1).  We  thus  have 
<f>(u)  expressed  as  a  rational  function  of  u,  which  as  the  quotient  of  two 
integral  functions  takes  the  form 

Siu)  =  ^ioM  =  Qq  +  a\u  4-  a2u2  4-  •  -  • 
P2o(w)      bo  4-  b\u  4-  b2u2  4- 


.  •  * 


where  the  two  series  are  convergent  so  long  as  |  u  \  is  less  than  a  certain 
quantity,  say  p. 

If  bo  t^  0,  <£(u)  has  the  character  of  an  integral  function  in  the  neigh- 
borhood of  the  origin  u  »  0;  if  bo  —  0  =  &i  =  •  •  •  =  6* 

and  at  the  same  time 

a0  =*  0  =  ax  =  •  .  .  =*  a*, 

then  <f>(u)  has  the  character  of  an  integral  function  at  the  origin;  but  if 
one  of  the  a's  just  written  is  different  from  zero,  then  <f)(u)  becomes  infinite 
for  u  =  0  but  of  a  finite  integral  degree.  It  then  has  the  character  of  a 
rational  function  at  the  origin,  and  its  expansion  by  Laurent's  Theorem* 
has  a  finite  number  of  terms  with  negative  integral  exponents. 

Art.  48.  We  may  next  prove  the  following  theorem:  The  domain  of 
tj>(u)  may  be  extended  to  all  finite  values  of  the  argument  u  without  the  func- 
tion <f>(u)  ceasing  to  have  the  character  of  an  integral  or  (fractional)  rational 
function. 

Fundamental  in  the  proof  of  this  theorem  is  the  expression  of  <f>(u)  as 
the  quotient  of  two  power  series 

where  the  two  series  are  convergent  so  long  as  |  u  |  does  not  exceed  a  definite 
limit  p. 
If  we  draw  the  circle  with  radius  p  about  the  point  u  «■  0,  then  within 

*  In  this  connection  see  a  proof  of  Laurent's  Theorem  by  Professor  Mittag-Lefiler, 
Ada  Math.,  Bd.  IV,  pp.  80  et  seq.,  where  the  theorem  is  proved  by  the  elements  of  the 
Theory  of  Functions  without  recourse  to  definite  integrals. 
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this  circle  the  function  ij>(u)  is  completely  defined.  In  order  to  extend  or 
continue  this  region,  we  may  use  the  equation 

4>{u  +  v)  =  F{<f>{u),  0'(u),  ftf),  #(v) }. 

We  shall  at  first  assume  that  we  may  write  u  =  v  without  the  function  F 
taking  the  form  0/0.     We  then  have*  for  u  =■  v, 

0(2 «)  -  F\<t>{u),tf{u),<i>(u),4/(u)}. 

The  right-hand  side  of  this  equation  is  true  for  all  values  of  u  that  lie 
within  the  circle  with  radius  p.  It  follows  then  that  through  this  expres- 
sion the  function  4>  on  the  left-hand  side  is  denned  so  long  as  its  argument 
lies  within  the  circle  with  radius  2  p. 

If  then  we  write  u  in  the  place  of  2  u  in  this  equation,  we  have 

#«}  =  F{M u), 4>\h u), 0(4«), <£'(i u)  |. 
We  express  #(w),  as  the  quotient  of  two  power  series,  =  j^'y  :  ■  Further, 
4>'{u)  may  also  be  expressed  as  the  quotient  of  two  power  series.     These 
values  substituted  in  F  give  <j>(u)  defined  as  the  quotient  of  two  new  power 

series,  say 

Pa.i(«) 

Since  J  u  has  been  written  for  u  in  the  two  new  power  series,  they  are 
convergent  so  long  as  |  u  |  <  2  p. 

We  cannot  apply  the  above  method,  if  for  u  =  v  the  function  <f>(u) 
takes  the  form  0/0.  Nevertheless  we  may  proceed  as  follows  and  extend 
the  region  of  convergence  at  pleasure. 

In  the  equation 

cHu  +  »)  -  F {*(«>,  <}>'(*),  4>(v),  0»  |, 

we  write  instead  of  u, 

1  +  a 

and  ■  —  -  instead  of  v, 

1  +a 

where  a  is  a  real  quantity  such  that  i  <  a  <  1. 
We  have  in  this  manner 

iction  f  being  a  rational  function,  we  may  express  <f>(u)  as  the 
t  of  two  power  series  in  which  the  numerator  and  denominator  are 

*  See  Daniels,  Amur.  /own.  Math.,  Vot.  VI,  p.  255. 
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analytic  functions  of  u  and  a.  The  denominator  cannot  vanish  for  all 
values  of  a.  We  shall  therefore  so  choose  a  that  the  denominator  is  differ- 
ent from  zero.  We  may  then  express  <f>(u)  as  the  quotient  of  two  power 
series  in  the  form 

^2,l(ti) 

where  the  series  are  convergent  for  values  of  u  such  that 

\u\  <  (1  +  a)p. 

Since  a  =  £  the  series  is  convergent  if  |  u  |  <  f  p. 

This  process,  as  well  as  the  one  employed  in  the  previous  article, 
may  be  repeated  as  often  as  we  wish,  so  that  we  have  eventually 

where  the  power  series  Pi,n(u)  and  P2,n(u)  are  convergent  so  long  as 

I  u  |  <  (|)  V. 

Hence  <f>(u)  may  be  defined  for  an  arbitrarily  large  portion  of  the  plane  as 
the  quotient  of  two  power  series  which  may  be  expanded  in  ascending 
powers  of  u.* 

Art.  49.     As  an  example  of  the  above  theory,  consider  the  function 

0(u)  =-  tan  u  = =  PI,U;  (  =  w  +  ■—  +  — -  +  •  •  •  «  P(w), 

C08U      P2,o(u)  3         16 

where  ^.oO*)  =  u  -  ^  +  ^  -  •  •  •  » 

E       15. 

P2,o(w)  -  i  -  -=  +  -g  -  •  •  •  • 

At  the  points  0,  n,  2  n,  3  tt,  .  .  .  ,  the  function  tan  u  is  zero,  and  is 

infinite  at  £,  ^*  !L*    .  .  .  . 
2     2      2 

For  the  point  u  =  qo  ,  the  function  tan  u  is  not  defined,  this  point  being 

an  essential  singularity  of  the  function.    The  function  is  convergent  for 

all  points  within  a  circle  described  about  the  point  u  =  0,  whose  radius 

tmm  mm 

extends  up  to  the  infinity  -  of  tan  u,  so  that  we  may  take  p  =  -  . 

*  Weierstrass,  Werke  IV,  p.  6.  says  that  from  the  fact  that  <f>(u)  has  an  algebraic 
addition-theorem  we  may  show  that  it  is  a  uniquely  defined  function  having  the  char- 
acter of  an  integral  or  rational  (fractional)  function  and  that  starting  with  this  we 
may  derive  a  comolete  theory  of  the  elliptic  functions. 
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Using  the  formula 

tan  (*  +  *)  =  tan*  +  tan» 


1  —  tan  u  tan  v 

we  may  extend  the  definition  of  tan  u  to  an  arbitrarily  large  region.     For 
writing  v  =  u.  then  is 

tan2u=     2tanu 


1  —  tan2  u 
Further,  if  we  put  £  u  in  the  place  of  u,  we  have 

tanu  -     2tan*u     =     2P(H)      =  Pi.iftfl 
1  -  tan2  \  u      1  -  P2(£  u)       P2,  i  (w) ' 

where  P\,  i(u)  and  P2,  \(u)  are  convergent  so  long  as  • 

i|u|<£^    or     |w|<7r. 

We  see  that  here  the  new  circle  of  convergence  passes  through  the  points 
-f  n  and  —  n  and  that  the  old  region  of  convergence  has  been  extended 
by  a  ring-formed  region. 

By  another  repetition  of  the  same  process  we  have 

2fi.iM 

ta^w=r^7fife2=P2^' 

\P2.lWJ 

The  radius  of  convergence  of  the  two  series  on  the  right-hand  side  is  now 
2  n,  so  that  the  tangent  function  is  defined  for  all  points  within  the  circle 
whose  radius  is  2  n.  By  continuing  this  process  we  are  able  to  define  tan  u 
for  all  finite  values  of  the  argument  u  without  its  ceasing  to  have  the 
character  of  an  integral  or  (fractional)  rational  function. 

Art.  50.  Returning  to  the  general  case  we  shall  see  whether  the  function 
which  has  been  thus  defined  for  all  points  of  the  plane  is  the  same  as  the 
function  <f>(u)  with  which  we  started  and  which  was  defined  for  the  interior 
of  the  circle  with  the  radius  p.  We  shall  show  that  such  is  the  case  and 
that  the  new  function  is  the  analytic  continuation  of  the  one  with  which 
we  began.*  We  shall  first  show  that  the  two  functions  are  identical 
within  the  circle  with  radius  p. 

It  is  seen  that  the  expression  of  <f>(u)  as  the  quotient  of  two  convergent 
power  series  is  characteristic  of  this  sort  of  function.  We  limit  u  to  the 
interior  of  the  circle  with  radius  £  p  within  which  v  is  also  restricted  to 
remain.  The  points  u,  v,  u  4-  v  evidently  lie  within  the  domain  for  which 
0(u)  was  defined,  and  the  property  expressed  through  the  formula 

0(tt  +  v)  =  F{<f>(u)f  <f>f{u)y  4>(v),  0'(iO  } 

is  true  for  this  domain. 

*  Weierstrass  {Definition  der  AbeVschen  Functionen,  Werke  4,  pp.  441  et  seq.)  empha- 
sizes this  fact. 
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On  the  right-hand  side  we  again  write 


u 


1  -ha 


au 


instead  of  u 


and  instead  of  t>, 

1  -ha 

with  the  limitation  that  the  absolute  values  of  these  quantities  be  less 
than  i  p. 

Writing  first  <l>(u)  =     1t°;  ;   and  then  making  the  formal  computation 

as  above,  we  have  6(u)  -■     *fl ; u\  .    These  two  quotients  are  identical  * 
within  the  circle  with  radius  J  p,  so  that. 

P2,o(w)      PwW' 
or 

Pl.0MP2.lM  =  P2,0(w)Pl,l(li).  (1) 

If  we  multiply  these  two  power  series  on  either  side  of  the  equation,  we 
will  have  the  equality  of  two  new  power  series,  which  is  true  for  all  values 
of  u,  such  that  |  u  |  <  £  p.  Now  Pi,o  and  Pi,  i  are  convergent  by  hypothe- 
sis within  the  circle  of  radius  p,  while  P2,o  and  P2,  l  are  convergent  within 
the  circle  of  radius  J  p  .  Within  the  circle  with  radius  \  p  the  coefficients 
of  u  on  either  side  of  the  equation  are  equal.  But  as  these  coefficients  are 
constants  we  conclude  that  the  two  series  on  the  right  and  left  of  equation 
(1)  must  be  the  same  within  the  extended  realm,  the  circle  with  radius  p* 
It  follows  that  the  representations  of  <j>(u)  through  the  two  quotients 

*|0^;  and     *'*;;  are  the  same  within  the  interior  of  the  circle  p.    The 
P2.0M  P2.1W 

same  process  may  be  continued  so  as  to  extend  over  the  whole  region  of 
convergence. 

Art.  51.  We  shall  next  prove  that  as  the  definition  of  the  function 
<f>(u)  is  extended  to  an  arbitrarily  large  region,  the  properties  of  the  original 
function  <f>(u)  that  are  expressed  through  the  equations, 

(I)  (?{MM#  +  t;)|  -0, 
(II)  4>{u  +  1;)  =  F{<f>(u)}  <f/(u),  4>W,  <t>'(v)}, 

are  also  retained  for  the  extended  region,  f    First  take  |  u  \  <  £  p  and 
"I  v  I  <  i  p  so  that  I  u  +  v  \  <  p  and  therefore  lies  within  the  initial  domain. 

*  Weierstraas,  loc.  cit.,  p.  455. 

f  This  theorem  has  the  same  significance  for  the  properties  of  the  elliptic  functions 
as  the  fact  that  the  functions  themselves  may  be  analytically  continued  as  emphasized 
in  Chapter  I. 
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In  the  equation  G  =  0  write  g*^  far  <t>M,  tt^t  for  <t>  (»)  ^d  £1,0^tt4" *? 

P2.0M       rw,P2.o(v)  P2.o(t*-ht;) 

for  0(u  +  t>).    Multiply  the  expression  thus  obtained  by  the  least  com- 
mon multiple  of  the  denominators  and  we  have  an  integral  power  series  in 
u  and  v  on  the  left  equated  to  zero.    This  power  series  is  convergent 
so  long  as  |  u  |  <  £  p  and  |  v  \  <  £  p.    If  this  power  series  is  arranged  in 
ascending  powers  of  u,  the  coefficients  are  functions  of  v  which  may  also 
be  arranged  in  ascending  powers  of  v.    Since  the  right-hand  side  is  zero, 
the  coefficients  of  u  are  all  zero  and  consequently  the  power  series  in 
v  are  identically  zero.    Making  use  of  equation  (II)  we  derive  the  second 
development  for  <f>(u),  viz., 

P2.1W 

This  value  and  the  corresponding  values  of  <f>(v),  <f>(u  +  v)  are  now  sub- 
stituted in  (I).  We  thus  make  another  integral  power  series  in  u  and  v 
on  the  left  equal  to  zero  on  the  right  as  in  the  previous  case. 

These  two  power  series  must  be  the  same  so  long  as  J  u  \  <  £  p  and 
I  v  I  <  i  p.  But  as  here  the  coefficients  of  u  are  all  identically  zero,  this 
must  also  be  true  in  the  extended  region.  By  repeating  this  process 
we  have  the  theorem: 

The  addition-theorem  while  limited  to  a  ring-formed  region,  exists  for  the 
whole  region  of  convergence  established  for  the  function  <f>(u). 

If  the  point  u  =  00  is  an  essential  singularity,  the  function  <f>(u)  will 
have  this  point  as  a  limiting  position,  that  is,  the  function  may  be  con- 
tinued analytically  as  near  as  we  wish  to  this  point,  but  at  the  point  qo 
the  function  need  have  the  character  of  neither  anintegral  nor  a  (frac- 
tional) rational  function. 


1* 


CHAPTER  IH 
2  EXISTENCE  OF  PERIODIC  FUNCTIONS  IN  GENERAL 

Simply  Periodic  Functions.     The  Eliminant  Equation. 

Article  52.  In  the  previous  Chapter  we  have  studied  the  characteristic 
properties  of  one-valued  analytic  functions  which  have  algebraic  addition- 
theorems.  These  properties  were  considered  in  the  finite  portion  of  the 
plane.  The  function  may  behave  regularly  at  infinity  or  this  point  may 
be  either  a  polar  or  an  essential  singularity  of  the  function.  In  the  latter 
case  the  function  is  quite  indeterminate  (Art.  3)  in  the  neighborhood  of 
infinity. 

When  the  point  at  infinity  is  an  essential  singularity,  we  shall  show 
that  the  function  is  periodic.  To  prove  this  we  have  only  to  show  that 
the  function  may  take  certain  values  at  an  arbitrarily  large  number  of 
points  (cf.  Art.  38)  of  the  u-plane. 

Suppose  that  m  is  the  number  of  points  at  which  <f>(u)  —  £o>  say,  where 
$o  is  a  definite  constant,  and  denote  these  points  by  a\,  a2)  .  .  .  ,  am. 

Let  a^  be  any  one  of  these  points,  and  with  a  radius  rp  draw  a  circle  C„ 
about  dp  as  center.  Take  r„  so  small  that  within  and  on  the  periphery 
of  Cp_  none  of  the  other  points  a\,  a2,  .  .  .  ,  a*-i,  aA+i,  .  .  .  ,  an  lies, 
and  also  within  and  on  the  periphery  of  this  circle  suppose  that  <f>(u)  is 
everywhere  regular.  Next  let  u  take  a  circuit  around  C  in  the  u-plane; 
then  in  the  plane  in  which  $(u)  is  geometrically  represented  4>(u)  makes 
a  closed  curve  S„  say,  which  does  not  pass  through  the  point  £o< 

We  may  write 

<l>(u)  -  $0        <f>(u)  -  $0 

and  expressing  <f>(u)  —  £o  in  the  form 

<t>(u)  -  £o  —  re", 
it  is  seen  that 

d<j>{u)      r^d{rJ§]=4*dr  |   rie»dO 
<f>(u)  —  £o         re*  rew  re* 

=  ^+id0. 
r 
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If  next  we  integrate  around  S^  in  the  #(a)-plane,  we  have 


The  first  integral  on  the  right  is  log  r,  which  is  here  zero,  since  the  curve 
returns  to  its  initial  point,  making  the  upper  and  lower  limits  identical. 
We  thus  have 

f     #(">    -  f  ide. 

J  8,  <f>(u)  —  £o     Jsm 
On  the  other  hand, 


r    d4>M   =  r  <t>'(u)du 


where  the  integration  of  the  first  integral  is  taken  with  respect  to  the 
elements  <k}>(u)  and  consequently  over  S,  in  the  ^(u)-plane,  while  the 
integration  over  the  second  integral  is  with  respect  to  du  and  there- 
fore over  the  circle  Cm  in  the  u-plane.  The  function  <f>(u)  when  developed 
in  powers  of  u  —  a,  is  of  the  form 

or,  since  4>{aJ  =  £0, 

A  a  aW* 

On  the  right-hand  side  a  number  of  the  coefficients  may  vanish.    Let 

^  —  9    \  v  be  the  first  of  the  coefficients  that  is  different  from  zero  and 
it! 

let  k  =  km  say,  be  the  order  of  the  zero  of  the  function  <£(u)  —  £0  at  the 
point  <v 
We  therefore  have 

<f>(u)  -  f0  -  A,(u  -  ajk*  +  •  •  '  ' 
and  consequently 

/*     <to(tt)     =   f  AJc(u-am)*>-i+-  -    Jtt 


-X. 


kMdu 


'CpU  —  a  ^ 
all  the  remaining  terms  having  vanished. 

Since  f  -***!£-=  2  *i*„ 

Jcvu  —  ttn 
it  follows  that 

2ktm  -    f  uW,    or  .  *,  -  -i-_  f  <#. 
J5»  2  ;rt  Js^ 
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In  other  words,  the  order  of  zero  of  the  function  <j>(u)  —  £o  at  the  point 
u  =  afi;  that  is,  k^  is  equal  to  the  number  of  circuits  which  the  curve 
in  the  ^(u)-plane  makes  around  £o  corresponding  to  the  circle  C*  made 
around  the  point  ap  by  the  variable  u  in  the  u-plane.  The  integer  kM  is 
at  least  unity. 

Suppose  in  the  place  of  afl  another  point  oq  is  written,  and  about  this 
point  let  a  circle  Co  be  described  with  a  radius  so  small  that  within  and 
on  the  circumference  of  the  circle  none  of  the  points  a\9  a2,  .  .  .  ,  an  lies, 
nor  any  of  the  infinities  of  the  function.     We  know  then  that  the  integral 


Ja 


Y  v*'""*    is  zero, 


Co<t>(u)  -  £o 

where  the  path  of  integration  is  taken  over  the  circle  Co. 
We  have  accordingly  proved  *  that  the  integral 


mJs 


d<l>(u) 


2  7riJs  <t>(u)  —  £o' 

where  <f>(u)  is  a  regular  function  for  all  points  on  and  within  the  interior  of 
the  contour  S,  indicates  the  number  of  times  that  the  function  <f>(u)  takes  the 
value  £o  within  S,  provided  each  point  a„  say,  at  which  <f>{u)  takes  the  value 
$o,  is  counted  as  often  as  the  order  kfl  of  the  zero  of  <j>(u)  —  So  at  the  point  aA. 

Art.  53.  Next  in  the  place  of  £o  take  another  value  £i,  which  also 
lies  within  Sp,  so  that  the  corresponding  value  of  u  lies  within  C^ .  Then 
the  number  of  circuits  of  the  curve  about  £o  is  the  same  as  the  number  of 
circuits  about  £o>  since  all  the  circuits  encircle  both  points. 

It  follows  that 

i    r    d<t>(u)    xk  =  r  <t>'{u)du 

2 id  J8p<i>{v)  —  £ i       *     Jc^iu)  —  f i* 

and  consequently  that  <j>(u)  takes  for  values  of  u  within  C,  the  value 
£i  at  least  once;  for  if  this  were  not  the  case,  we  know  that  the  above 
integral  would  vanish.     We  have  shown  above  that  it  does  not  vanish. 

The  function  <f>(u)  by  hypothesis  takes  the  value  £o  on  the  m  different 
points  (*!,  e*2,  .  .  .  ,  a„,  .  .  .  ,  am.  Around  each  of  these  points  a  circle 
is  drawn  with  radius  sufficiently  small  that  within  the  interior  of  the 
circle  none  of  the  other  points  of  the  series  a\,  a2,  .  .  .  ,  am  lies.  Let  u 
make  a  circuit  about  the  periphery  of  each  of  these  circles;  then  <f>(u) 
makes  closed  curves  about  the  point  £o>  and  none  of  these  curves  passes 
through  f o-  We  may  therefore  draw  a  circle  about  £ o  which  lies  within 
all  the  other  closed  curves.  Let  £  i  be  a  point  within  the  interior  of  this 
last  circle;  then  it  follows  from  above  that  the  function  <f>(u)  takes  the 
value  £i  at  least  m  times.    There  are  consequently  an  infinite  number 

*  See  footnote  to  Art.  92. 
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of  values  in  the  neighborhood  of  £o  which  are  taken  by  the  function  at 
least  m  times. 

Consider  next  the  function  — — —• 

It  has  at  the  point  aiy  a2,  .  .  .  ,  am  the  character  of  a  (fractional) 
rational  function,  and  may  therefore  be  expanded  by  Laurent's  Theorem  in 
the  form  * 

^_^  =  Gl(_L_)  +  <?,(_!_)+ .  . .  +  gJ-L-) 

9\y>)  -  £0  \t*  -  aj  \u  -  a2/  \u  -  amf 

+  an  integral  function  in  uy 

where  G\,  G2,  .  .  .  ,  Gm  denote  integral  functions  of  finite  degree  of  their 
respective  arguments. 
It  follows  that 

'  TTT—T  -  G4— — )~  ^i—1—) Gm(-±— )-  P(u), 

$(u)  -  £0  \u  -  aj  \u  -  a2)  \u  -  aj 

where  P(u)  is  a  power  series  with  positive  integral  exponents. 

The  function  P(u)  cannot  reduce  to  a  constant,  for  then  </>(u)  would  be 
a  rational  function  and  the  point  u  =  <x>  would  not  be  an  essential  singu- 
larity. It  follows  that  the  absolute  value  of  the  above  difference  exceeds 
any  limit  if  we  take  values  of  u  sufficiently  distant  from  the  origin.  We 
may  therefore  by  taking  u  sufficiently  large  make  <j>(u)  —  £o  as  small  as 
we  wish. 

If  further  the  point  £  i  is  taken  very  near  the  point  £o,  the  value  $i  is 
certainly  taken  by  the  function  <f>(u)  as  u  is  made  to  increase.  Hence  the 
function  <f>(u)  takes  the  value  £ i  at  least  m  times  in  the  finite  portion  of  the 
plane  and  another  time  towards  infinity.  Since  by  hypothesis  <f>{v)  is 
indeterminate  for  u  —  <x> ,  it  appears  that  <f>(u)  —  £ o  is  zero  for  some  value 
of  u  such  that  u  <  <x>.  Call  this  value  am+i.  By  repeating  the  above 
process  it  may  be  shown  that  we  may  find  such  values  of  the  function  <j>(u) 
which  may  be  taken  arbitrarily  often  by  that  function. 

Art.  54.  We  may  derive  the  above  results  in  a  somewhat  more  explicit 
manner  by  means  of  our  eliminant  equation 


4f)-»- 


We  have  excluded  as  being  singular  all  values  of  the  function  £  =  <j>(u) 
which  satisfy  the  equation 

a/fo  H  -  o 

*  See  Weierstrass,  Zur  Theorie  der  eindeutigen  analytischen  Functionen,  Werke,  Bd.  II, 
pp.  77  et  seq.;  Weierstrass,  Zur  Functionerilehre,  pp.  1  et  seq.;  Hermite,  Sur  quelques 
points  de  la  thtorie  des  fonctions,  Crelle,  Bd.  91,  and  "  Cours,"  loc.  cit.t  p.  98;  Mittag- 
Leffler,  Sur  la  representation  analytique,  etc.,  Acta  Math.,  Bd.  IV,  p.  8. 
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In  the  present  discussion  we  shall  also  exclude  the  roots  of  the  equation 
/(£ 1 0)  =  0.  In  other  words,  the  function  £  =  <j>(u)  is  not  allowed  to  take 
those  values  of  u  which  make  £'  =  <f>'(u)  =  0. 

If  we  denote  by  £o  any  finite  value  that  <f>(u)  can  take,  then  all 
the  points  at  which  </>(u)  can  take  this  value  £o  are  simple  roots  of  the 
equation  <f>(u)  —  £0  =  0;  for  this  difference  can  only  become  infinitesimally 
small  of  the  first  order  since 

<t>(u)  -  £0  +  ^  (u  -  wo)  +  ^(u  -  uo)2  +  •  •  •   , 

and  by  hypothesis  £ o'  5*  0. 

It  follows  that  the  quantities  a\,  a2,  .  .  .  ,  am  above  are  simple  roots 
of  the  equation  <f>(u)  —  £o  —  0,  and  consequently 


/; 


x> 


2  m  J  <f>(u)  -  £0 

if  the  integration  is  taken  over  a  closed  curve  in  the  <£(u)-plane  that 
corresponds  to  a  circle  made  by  u  about  any  of  the  points  a\9  a2,  .  .  .  ,  am. 
We  also  saw  that  the  above  integral  indicates. the  number  of  circuits 
made  by  the  function  <j>(u)  about  £0  m  the  </>(u)-plane.  As  this  integral 
equals  unity,  we  see  that  there  is  one  circuit  made  in  the  positive  direc- 
tion about  £o  corresponding  to  the  circle  made  in  the  w-plane  about  any 
one  of  the  points  a.  All  values  £  i  which  belong  to  the  surface  included  by 
the  circuit  about  £o  are  therefore  taken  once  by  the  function  <f>(u)  if  u 
takes  all  values  within  the  corresponding  circle  C^  about  a^.  We  describe 
about  £o  as  center  a  circle  C  with  so  small  a  radius  that  it  lies  totally 
within  the  above  circuit  S^  about  £0.  We  shall  show  that  every  value  £  i 
within  this  circle  is  taken  once  and  only  once  by  the  function  <f>(u)  when  u 
takes  all  possible  "values  within  the  circle  (?„. 

We  saw  that  the  integral 

1      f9     d<f>(u) 

2  m  Jc  </>(u)  —  fi* 

where  <f>(u)  is  regular  on  and  within  the  contour  C,  is  equal  to  the  number 

of  points  at  which  the  value  £i  is  taken  within  C,  provided  each  point  is 

counted  as  often  as  the  order  of  the  zero  of  <j>(u)  —  £ i  at  this  point.     It 

follows  under  the  given  hypotheses  that  the  above  integral  is  always  a 

positive  integer. 

If  then  £  is  considered  as  a  variable  complex  quantity  on  the  interior  of 

the  given  circle,  the  integral 

1     f  d</>(u) 

2mJ  <f>{u)  -  £ 

is  an  analytic  function  of  £.  For  since  the  denominator  does  not  vanish 
for  any  point  on  the  periphery  of  the  circle,  the  elements  of  the  integral 
vary  in  a  continuous  manner  when  £  varies.     On  the  other  hand,  we  know 
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that  the  integral  is  equal  to  a  constant.  This  integral  considered  as  a 
function  of  £  must  also  be  equal  to  a  constant.  If  we  let  £  coincide  with 
£ o,  the  integral  is  equal  to  unity.  It  follows  that  every  value  £ i  which 
lies  sufficiently  near  £0  is  taken  once  and  only  once  if  u  remains  within 
the  circle  described  about  ap. 

We  draw  circles  as  indicated  above  around  all  the  points  alt  a2,  .  .  .  ,  am. 
These  points  are  the  values  of  u  which  cause  <f>(u)  to  be  equal  to  £0-  In 
the  <£(w)-plane  we  draw  the  corresponding  circuits  around  the  point  £<>• 
Further  we  draw  a  circle  around  £0  as  a  center  with  a  radius  so  small  that 
it  lies  wholly  within  the  circuits  made  about  this  point.  Let  £1  be  a  point 
within  this  circle.  Then  the  value  £1  is  taken  by  <f>(u)  for  values  of  u 
once  in  each  of  the  circles  around  a\,  a2,  .  .  .  ,  am  respectively  and  con- 
sequently at  least  m  times. 

We  consider  the  quantity 


where  <f>(u)  takes  the  value  £o  at  the  points  u  =  ai,  a2,  .  .  .  ,  am. 

By  hypothesis  <f>(u)  ->£0  is  zero  of  the  first  order  on  each  of  these  points. 

By  Laurent's  Theorem  we  may  develop  - — —  in  the  neighborhood 

<t>(u)  -  £o 
of  each  of  these  points;  and,  if  the  first  term  of  the  development  in  the 

neighborhood  of  a^  is  denoted  by * —  ,  it  is  seen  that 

u  —  dp 

i V  -^-  =  g(u)f 

</>(u)  —  £0       **  u  —  aA 

where  g(u)  has  the  character  of  an  integral  function  for  all  finite  values  of 
the  argument. 

Since  g(u)  cannot  be  a  constant,  as  otherwise  4>(u)  would  be  a  rational 
and  not  a  transcendental  function,  it  is  seen  by  taking  values  of  u  sufficiently 
removed  from  the  origin  that  <j>(u)  —  £o  m&y  b©  naade  arbitrarily  small. 

Suppose  that  £i  is  a  value  of  <j>(u)  which  lies  within  the  interior  of  the 
circle  above.  It  is  clear  that  for  values  of  u  sufficiently  distant  from 
the  origin  the  function  </>(u)  is  equal  to  £i.  We  have  also  shown  that 
besides  this  value  of  u  the  function  <£(w)  takes  the  value  £i  at  m  other 
points  and  consequently  <j>(u)  takes  the  value  f  i  at  m  +  1  points.  By 
continuing  this  process  it  may  be  shown  that  there  are  an  indefinite  number 
of  values  which  do  not  belong  to  the  singular  values  of  the  function  <f>(u)9  and 
which  may  be  taken  by  <j>(u)  an  arbitrarily  large  number  of  times.* 

It  follows  from  what  we  saw  in  Art.  38  that  <f>(u)  is  a  periodic  function. 

*  In  this  connection  see  Picard,  Mhnoire  svr  les  fonctions  enfflres  (Ann.  Ee.  Norm. 
(2),  9,  (1880),  pp.  145-166),  where  it  is  shown  that  an  integral  transcendental  function 
when  put  equal  to  any  arbitrary  constant  has  an  indefinite  number  of  roots  which 
are  isolated  points  on  the  u-plane. 
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Art.  55.  If  the  function  <j>(u)  has  the  properties  expressed  through 
the  equations 

<f>(u  +  v)  -  Ffo(u),  <£'(u),  <£(*),  *'(i»]f 

we  have  seen  that  the  region  of  u  may  be  extended  by  analytic  continu- 
ation to  the  whole  plane  without  the  function  <f>(u)  ceasing  to  have  the 
character  of  an  integral  or  (fractional)  rational  function  for  all  values  of 
the  argument. 

If  <f>(u)  has  at  infinity  the  character  of  an  integral  or  (fractional)  rational 
function,  then  </>(u)  is  a  rational  function  of  u;  but  if  the  point  at  infinity 
is  an  essential  singularity,  then  4>(u)  is  a  periodic  function.  It  may  happen 
that  all  the  periods  may  be  expressed  as  positive  or  negative  integral 
multiples  of  the  same  quantity.  In  this  case  the  function  is  simply 
periodic  and  the  quantity  in  question  is  the  primitive  period  of  the  argu- 
ment of  the  function.  If  all  the  periods  of  a  function  can  be  expressed 
through  integral  multiples  of  several  quantities,  the  function  is  said  to 
be  multiply  periodic.  The  functions  with  two  primitive  periods  are 
called  doubly  periodic,  the  two  periods  constituting  a  primitive  pair  of 
periods. 

The  Period-Strips. 

Art,  56.  Consider  the  simple  case  of  the  exponential  function  ctt. 
We  shall  first  show  that  eu+2xi  =  eu  for  all  values  of  u.  Writing  u  = 
x  +  iy,  it  is  seen  that 

eu  =  ex+iv  =  ex(cos  y  +  i  sin  y)  =  e*  cos  y  +  ie*  sin  y. 

If  now  we  increase  u  by  2  m,  then  y  is  in- 
creased by  2  7r,  and  consequently 

e«+2«f  =  ex  cos  (y  +  2  tt)  -f  ie*  sin  (y  +  2  n) 
=  e*  cos  y  +  tV*  sin  y  =  ex+iv  =  eu. 

It  follows  that  if  we  wish  to  examine  the 
function^",  then  clearly  we  need  not  study 


this  function  in  the  whole  w-plane  but  only    tes^ 


1*0 

sir 


2v 

SL^T.  ' ■' " '  U'  V X ^' '':V '^' ' ■  ^X'  :^/T ' ^ 


within  a  strip  which  lies  above  the  X-axis  pjg  4 

and  has  the  breadth  2  n.  For  we  see  at 
once  that  to  every  point  uq  which  lies  without  this  period-strip  *  there 
corresponds  a  point  u\  within  the  strip  and  in  such  a  way  that  the  func- 
tion eu  has  the  same  value  at  w0  as  at  wj.     For  example  in  the  figure 

*  Cf.  Koenigsberger,  Elliptische  Functionen,  p.  210.  The  lines  including  a  period- 
strip  need  not  be  straight,  if  only  the  difference  between  corresponding  points  is  a 
period. 
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Suppose  that  p  =  a  4-  if)  is  an  arbitrary  complex  quantity,  and  con- 
sider the  equation 

eu  =  p  ■»  a  4-  i/?. 

Let  us  first  see  whether  this  equation  can  always  be  solved  with  respect 
to  u;  and  in  case  it  is  always  possible  to  solve  it,  let  us  see  how  many 
values  of  u  there  are  within  the  period-strip  which  satisfy  it. 
We  have 

eu  =  e*  cos  y  +  ie*  sin  y  =  p  «■  a  4-  ifi, 

and  consequently 

e*  cos  y  =  a,  e*  sin  i/  =  /?. 

It  follows  that  

e**=  a2  4-  p2,    or      e*=  Va2  +  pm 

Since  x  is  a  real  quantity,  the  positive  sign  is  to  be  taken  with  the  root. 
This  equation  determines  x  uniquely,  since  we  have  at  once 


x  =  logVa2  +/J2. 

To  determine  y,  we  have  tan  y  =  £  • 

a 

Suppose  that  t/o  is  a  value  of  i/  situated  between  0  and  it  which  satisfies 
this  equation  (we  know  that  there  is  always  one  such  value  and  indeed 
only  one)- 

It  follows  also  that 

tan  (i/o  4-  ?r)  =  tan  t/o« 

It  appears  then  as  if  yo  4-  n  satisfies  the  conditions  required  of  y.  This, 
however,  is  not  the  case,  since  we  have 

cos  (t/0  4-  *r)  —  —  cos  y0, 
sin  (y0  +  *r)  -  -  sin  ?/0, 

and  consequently  the  equations  e*  cos  y  =  a,  e*  sin  y  =  f)  are  not  satisfied 
by  the  value  yo  4-  ?r. 
Hence  within  the  period-strip  the  equation 

eu  =  a  +  t-£ 

is  satisfied  by  only  one  value  of  u  —  x  4-  ii/,  and  this  value  of  u  is 

ii  =  log  Va2  4-  Z?2  4-  it/o- 

On  the  outside  of  the  period-strip,  however,  the  equation  is  satisfied  by 
an  indefinite  number  of  values  of  u.  These  values  are  had  if  we  increase 
or  diminish  by  integral  multiples  of  2  ni  that  value  of  u  which  satisfies 
the  equation  within  the  period-strip,  that  is,  if  we  keep  z  unchanged  and 
increase  or  diminish  the  value  yo  by  2  it. 
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Art.  67.     We  shall  next  study  two  other  simple  functions,  cos  u  and 
sin  u.    These  functions  may  be  defined  through  the  equations 
cos  u  —  *(e'"  +  e-'"). 
sin  u  =  — ■  («*'"  -  e-**). 
It  follows  at  once  that 

cos  (it  +  2  jt)  =.  cos  it,        sin  (w  +  2  ji)  =-  sin  tt. 
Both  functions  have  the  period  2  n.     We  may  therefore  limit  the  study 
of  these  functions  to  a  period-strip  with  breadth  2  k  measured  along  the 
lateral  axis. 

It  is  evident  that  to   every  point  uq  lying  without  this  period-strip 
there  is  a  corresponding  point  Ui  within  the  strip  at  which  cos  u  and  sin  u 
have  the  same  values  as  at   ua.     For 
example  in  the  figure 

COSUo-  COS(Ui  +  6ff)=  COSUi, 

sin  «o  °*  sin  («i  +  6  jt)  •  sin  Ui. 

Suppose  next  that  p  is  an  arbitrary 
complex  quantity,  and  let  us  see  whether 
for  the  equation 

cos  u  =  p  *■>«■  5- 

there  is  always  a  solution.  If  there  is  one,  there  is  an  indefinite  number. 
For  if  u\  satisfies  the  equation,  then  from  the  above  it  is  also  satisfied  by 
the  values  u\  +  2  w,  «i  +  4  x,  •  •  ■    . 

We  shall  show  that  there  are  always  two  values  of  u  within  the  period- 
strip  which  satisfy  the  equation. 
For  writing 

cos  it  =  J(eiu  +  e-iu)  —  p, 
we  have 

e*-  +  «-*»-2p. 

Writing  e'u  *•  t,  this  equation  becomes 

(*-2pf+l  =  0.  (1) 

From  this  it  follows  that 

l-p±Vp2~  1. 

We  thus  have  two  values  of  (  =  e1'".  Let  the  corresponding  values  of  u 
be  Ui  and  u7,  so  that  therefore 

(i  =  eiu>,     t2  =  e'*"". 
It  follows  that  we  have  for  iui  and  iu2  values  of  the  form 

iui  -*  iji  +  fci  2m, 

iit%  —  i)2  +  k22iri, 
where  kz  and  k3  are  positive  or  negative  integers. 
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Dividing  by  i  we  have  at  once 

Mi  =■  —  %7ji  +  k\  2n, 

Hence  clearly  there  are  two  solutions  of  the  equation  cos  u  —  p  within 
the  period-strip,  and  these  solutions  are  different  from  each  other. 
From  the  quadratic  equation  (1)  it  follows  that 


We  therefore  have 

and  consequently 
or 


tx  .t2  =  l,oreltt»eltt»  =  1. 
ct(ttt+m)  =  l 

i(ui  -f  u2)  =  0  (mod.  2  ?ri), 

# 

it!  -f  u2  =  0  (mod.  2  7r). 


It  follows  that  the  two  values  of  u  which  satisfy  the  equation  cos  u  »  p 
within  the  period-strip  are  such  that  their  sum  is  equal  to  2  n. 

We  may  derive  similar  results  for  the  function  sinw.  It  is  thus  seen 
that  the  two  functions  cos  u  and  sin  u  take  any  arbitrary  value  within  the 
period-strip  twice ,  while  the  function  eu  takes  swch  a  value  only  once  within 
its  period-strip. 

Art.  58.     The  period  a  of  a  simply  periodic  function  /(u)  is  in  general 

a  complex  quantity.     We  have 

f(M  +  a)  =  f(u), 
and  if  we  write  u  =  0,  it  follows 


s^ 


^vvivU; 


MM^kkO^kMri^kt^U^^ll 


,  "    •  -■_  '         -      "  ■:;  V^^^  Vvnv  X  ^"^ 

1-  '.     -  vv ,...;? 
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that 

/(a)-/(0), 

that  is,  the  function  f(u)  has 
at  the  origin  the  same  value  as 
it  has  at  the  point  a  in  the  u- 
plane;  and  also  at  the  points 
.  .  .  ,  3  a,  2  a,  a,  —  a,  —  2  a, 
...  it  has  the  same  value  as  at 
the  origin. 

We  draw  through  the  origin 
an  arbitrary  straight  line  OL, 
and  through  the  points  af  2  a, 
3  o,  .  .  .  ,  -  a,  -  2  o,  .  .  .  we 
draw  lines  parallel  to  OL.  The  entire  u-plane  is  thus  distributed  into  an 
indefinite  number  of  strips. 

That  strip  which  is  made  by  OL  and  the  straight  line  through  +  a  par- 
allel to  OL  we  call  the  initial  strip. 


Fig.  6. 
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Let  u  be  a  point  in  any  strip.  There  is  always  a  point  u9  in  the  initial 
strip  at  which /(w)  has  the  same  value  as  at  w.  For  if  through  the  point 
u  we  draw  a  line  parallel  to  the  line  that  goes  through  the  points  0,  a, 
2a,...,  and  on  this  line  measure  off  distances  a  until  we  come  within 
the  initial  strip  and  call  u'  the  end-point  of  the  last  distance  measured  off, 
then  u  and  v!  differ  only  by  integral  multiples  of  a,  so  that  the  function 
/(u)  has  the  same  value  at  both  points.  In  the  above  figure,  for  example, 
u  =  v!  +  2  a,  so  that/(w)  =  f(u'  +  2  a)  =  f(u').  Hence  every  value  that 
the  function  can  take  in  the  w-plane  is  had  also  in  each  single  strip.  We 
therefore  need  investigate  every  simply  periodic  function  only  within  a 
single  period-strip.  This  we  have  done  above  for  the  simple  cases  of  ett, 
sin  u,  cos  u. 

Art.  59.  If  a  represents  any  complex  quantity,  we  saw  in  Art.  26 
that  a  simply  periodic  function  with  a  as  a  period  may  be  readily  formed. 

2*i 
u 

Such  a  function  was  e  °     . 
Consider  next  the  series 

fc-+oo  2xi 

Au)  =  £  cke   •  ", 

where  the  constants  C*  may  always  be  so  chosen  that  the  series  is  conver- 
gent.* It  is  clear  that  the  function  just  written  has  the  period  a;  and, 
since  the  constants  c*  may  be  determined  in  different  ways,  it  is  clear  that 
an  arbitrarily  large  number  of  such  functions  may  be  formed,  all  of  which 
have  the  period  a. 


Such  a  function  is 


Jb-+oo  ,2jri 


w-JK — ^r =*(«>>  s*y> 


X  A 


*— u 

e  ° 


fc-  -oo 


where  the  dk's  are  also  constants. 

All  such  functions  have  the  property  that  there  is  no  essential  singu- 
larity in  the  finite  part  of  the  plane  and  they  are  indeterminate  for  no 
finite  value  of  w. 

For  the  point  u  =  oo  the  exponential  function  is  indeterminate  (Art.  21), 
and  for  all  other  values  of  u  it  is  seen  that  the  function  <f>(u)  is  one-valued. 

Art.  60.  Suppose  that  f(u)  is  a  one-valued  simply  periodic  function 
with  period  a  =  2  to,  and  which  has  only  polar  singularities  in  the  finite 
portion  of  the  plane. 

*  Cf.  Briot  et  Bouquet,  Fonctions  Elliptiqnes,  p.  161. 
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If  We  put  nu 

e  -  -  t  =  re", 
it  is  seen  that 

iajlogr  .  cod 

n  n 

Hence  in  the  £-plane,  when  0  varies  from  0  to  2  n,  the  variable  t  describes 
a  circle  about  the  origin  with  radius  r,  while  in  the  tt-plane  the  variable  u 

describes  the  straight  line  AA',  where  A  «  —  iw  log  r 
and  A'  =  —  ia>  log  r  +  2  a).  Further,  when  0  varies  from 
2  n  to  4  7T,  u  varies  from  A'  to  A",  where  again  A' A"  = 
2  to,  etc. 

Next  if  we  give  to  t  the  value  se",  it  is  seen  that 
when  t  describes  a  circle  about  the  origin  in  the  /-plane 
with  radius  s,  u  describes  the  straight  line  BB',  where 
B  =  —  ito  log  8  and  B'  =  —  iaj  log  «  -I-  2  a>. 
Fig.  7.  It  follows  that  in  the  ix-plane  the  rectangle  AA'BBf 

corresponds  to  the  ring  included  between  the  two  circles 
with  radii  r  and  s  in  the  /-plane,  and  corresponding  to  the  initial  period- 
strip  in  the  u-plane  is  the  entire  /-plane.  Further,  any  period-strip  is,  as 
we  may  say,  conformally  represented  on  the  /-plane.  There  being  an  in- 
definite number  of  these  strips,  it  is  evident  that  to  any  value  of  t  in  the 
/-plane  corresponds  an  infinite  number  of  values  in  the  u-plane  differing 
by  integral  multiples  of  2  a>. 

Suppose  that  the  rectangle  AA'BB*  is  taken  so  as  not  to  include  any 
of  the  singularities  of  f{u).  Then  if  F{t)  =/(w),  it  is  seen  that  F{i)  is 
regular  at  all  points  at  which  f(u)  is  regular  and  consequently  may  be 
expanded  by  Laurent's  Theorem  in  a  series  of  the  form 

n-+oo 

F«)=  X  «■*"' 

n  — — oo 

which  is  convergent  for  all  values  of  t  situated  within  the  ring-formed 
surface  in  the  J-plane  that  corresponds  to  the  rectangle  AA'BB'. 

It  also  follows  that  for  all  points  mthin  this  rectangle,  f(u)  may  be 
expressed  in  a  convergent  series  of  the  form 

n-  +  ao        nxiu 

/(«)=  £  c„e-; 

n--oo 

or  expressed  in  a  Fourier's  Series, 

n-oo 


f(u)—  y\  (On cos  n  -w  +  frnsinn  -u] 


n-0 

where 

On  ■=  Cn  +  C-n,      bn  =  t(Cn  —  C-n). 
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Prof.  Osgood,  loc.  cit.,  pp.  406  et  seq.,  gives  more  explicitly  the  limits 
within  which  such  series  are  convergent.* 

Art.  61.  We  next  propose  to  study  all  those  simply  periodic  functions 
which  first  are  indeterminate  for  no  finite  value  of  u,  which  therefore  in  the 
finite  portion  of  the  plane  have  no  essential  singularity,  while  they  are  inde- 
terminate for  u  =  infinity;  which  secondly  are  one-valued;  and  which  thirdly 
within  a  period-strip  take  a  prescribed  value  a  finite  number  of  times. 

Suppose  that  <f>(u)  is  such  a  function.  The  function  4>(u)  behaves 
within  the  period-strip  in  a  similar  manner  as  do  the  rational  functions 
in  the  whole  plane.  For  if  w  =  $(u)  is  a  rational  function  of  u,  then 
4>(w)  is  one- valued  and  for  every  given  value  of  w  there  is  only  a  finite 
number  of  values  of  u.  In  Art.  63  it  is  shown  that  at  the  end-points 
of  the  period-strip  the  function  has  definite  values. 

It  is  easy  to  see  that  the  function  <f>(u)  which  we  are  considering  must 
be  indeterminate  at  infinity  in  the  direction  of  the  line  through  0,  a,  2  a, 
.  .  .  (see  Fig.  6).  For  let  u0  be  a  point  within  the  initial  period-strip. 
Draw  through  uq  a  line  parallel  to  the  line  through  0,  a,  2  a,  •  •  •  .  On 
this  line,  starting  from  u0,  we  measure  off  distances  a  an  indefinitely  large 
number  of  times.  We  thus  come  finally  to  infinity  and  the  function 
takes  at  the  end  of  the  last  distance  that  has  been  laid  off  the  value  <f>(u0). 
Next  if  we  start  with  another  point  u\  and  proceed  to  infinity  in  the  same 
way  as  before,  the  function  will  take  for  the  infinitely  distant  point  the 
value  <f>(u\).  Hence  at  infinity  there  appear  all  possible  values  which 
the  function  <f>(u)  can  take,  and  the  function  is  thus  said  to  be  indeterminate 
at  infinity  (cf.  Art.  3). 

Art.  62.  Let  w  =  <[>(u)  be  a  simply  periodic  function  with  the  period  a 
which  satisfies  the  three  postulates  made  above.     Further,  write 

2n 

t  =  e 


u 

a 


so  that  t  and  w  have  the  same  period  a  and  may  consequently  both  be 
considered  within  the  same  period-strip  of  the  u-plane.  Next  suppose 
a  given  value  is  ascribed  to  L  Within  this  period-strip  there  is  (Art.  56) 
one  definite  value  of  u  which  belongs  to  the  prescribed  value  of  t.  If  we 
write  this  value  of  u  in  the  function  <j>(u),  then  w  =  <f>(u)  has  a  definite 
value.  It  is  thus  shown  that  to  every  value  of  t  there  belongs  a  definite 
value  of  w.  If  next  we  consider  not  only  one  period-strip  but  the  whole 
w-plane,  then  there  belongs  to  the  given  value  of  t  an  infinite  number  of 
values  of  u,  namely  in  each  period-strip  one  value.  And  if  u  is  one  of 
these  values  then  all  the  other  values  have  the  form  u  +  ka,  where  k  is 
a  positive  or  negative  integer.  If  we  write  all  these  values  in  </>(u),  then 
w  =  <j>(u)  takes  always  the  same  value,  since  <f>(u  4-  ak)  =  <i>(u).     Hence 

*  See  also  Henri  Lebesgue,  Lemons  aur  lea  siriea  trigonomttriques. 
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also  when  we  consider  the  whole  tt-plane,  for  every  definite  value  of  t 
there  is  one  definite  value  of  w.  Thus  we  have  shown  that  w  is  a  tme- 
valued  function  of  L  For  a  definite  value  of  w  there  are  after  the  third 
of  the  above  postulates  only  a  finite  number  of  values  of  the  argument  u 
in  each  period-strip.  Let  those  values  of  u  belonging  to  the  strip  in  ques- 
tion be  u\,  U2,  .  .  .  ,  Um,  and  let  the  corresponding  values  of  t  be 

2*t                         2«  2*i 
U\                        14*  —  um 

t\  =  6  ,       $2~  ^  t      •    •    •    >     *m  ==  ^  . 

There  are  no  other  values  of  t  which  belong  to  the  given  value  of  w;  for 
if  we  extend  our  consideration  to  the  whole  u-plane,  that  is,  if  with  the 
given  value  of  w  we  also  associate  those  values  of  u  which  differ  from 
i*i,  U2,  .  .  .  ,  Um  by  integral  powers  of  a,  we  still  have  for  t  always  one  of 
the  values  t\t  t2,  .  .  .  ,  tm. 

We  have  previously  seen  that  to  each  value  of  t  there  belongs. only  one 
value  of  w.  We  now  see  that  to  every  value  of  w  there  belong  m  values 
of  t  and  therefore  that  t  is  an  m-valued  function  of  w.  It  follows  that 
w  and  t  are  connected  by  an  algebraic  equation  which  is  of  the  first  degree 
in  w  and  the  mth  degree  in  t,  say, 

F(w,  t)  -  0. 
Solving  this  equation  we  have 

where  yfr  denotes  an  algebraic  function  of  t. 

On  the  other  hand  we  saw  that  w  was  a  one-valued  function  of  t}  and 
since  one-valued  algebraic  functions  are  thfc  rational  functions,  it  follows 

2*t 
— u 

that  w  is  a  rational  function  of  t  =  e  a   . 

We  have  then  the  important  theorem: 

Every  simply  periodic  function  <f>(u)  which  is  indeterminate  for  no  value 
of  u,  and  has  an  essential  singularity  *  only  at  infinity,  which  is  one-valued 
and  within  a  period-strip  can  take  an  ascribed  value  only  a  finite  number  of 

2m' 

—  u 

times  is  a  rational  function  of  t  =  c  °    ,  where  a  is  the  period  of  <f>(u). 
All  such  functions  may  therefore  be  written  in  the  form 

k  -  m  ,  2  ni 

k  —  u 
a 


2«*e 


W  = 


Xk — u 
dke  •    • 


fc-0 

where  the  Ch  and  du  are  constants. 


*  A  treatment  of  simply  periodic  functions  which  have  essential  singularities  else- 
where than  at  infinity  is  given  by  Guichard,  Thforie  des  points  singuliers  essentiels 
[These,  Gauthier-Villars,  Paris.    1883]. 
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There  are  no  other  simply  periodic  functions  which  have  the  required 
properties. 

Art.  63.  We  may  make  m  and  n  equal  in  the  above  expression  without 
affecting  its  generality.  For  suppose  n  <  m.  We  have  then  to  put  all 
the  d'a  in  the  denominator  equal  to  zero  from  dn+i  to  dm.  If  n  >  m, 
we  make  the  corresponding  change  in  the  numerator.  It  follows  that 
all  simply  periodic  functions  belonging  to  the  category  defined  above 
may  be  expressed  in  the  form 

i-m         i.2w  ft-m 

*«>  — K-^m--K — *»• 

*-0  fc-0 

where  -^  is  a  rational  function  of  t.     Hence  the  points  t  =»  ±  oo ,  t  =■  0 
are  not  essential  singularities  of  yfr(t)  and  consequently  also  <j>(u)  has  definite 
values  for  u  «  ±  « .     In  other  words,  the  end-points  of  the  period-strips 
of  the  function  <f>(u)  are  not  essential  singularities. 
We  may  write  the  above  equation  in  the  form 

(Cm  -  (hw)?"  +  (CTO-!  -  dm-i    W)tm-1  +    .    •    •     +  (C0  -  rf0^)  =  0, 

2* 

where  m  represents  the  number  of  values  which  t  =  e  °  u  can  take  for  a 
given  value  of  w,  or,  in  other  words,  the  number  of  points  in  each  period- 
strip  at  which  w  —  <f>(u)  takes  a  definitely  prescribed  value.  We  call 
to  the  degree  or  order  of  the  simply  periodic  function  w  =  <j>(u)  (cf.  again 
Art.  10). 
The  functions  cos  u  and  sin  u  must  be  expressible  in  the  above  form,  since 

2* 


for  them  a  =  2*,  and  *  =  e  z*  =  «*".  Further,  these  functions  take  a 
prescribed  value  twice  within  a  period-strip  (cf.  Art.  57)  and  are  conse- 
quently simply  periodic  functions  of  the  second  degree.  For  them  we 
must  have  w  =  2,  which,  indeed,  is  seen  from  the  relations 

cosu  =  Me-  4-  e-«0  -^  +  7 J  "  2(0^  +  0  ? 

2i  ;      2  A       */      2t     (M2  +  1 

Owing  to  the  relation  <f>(u)  =*  ty(t)  many  of  the  properties  of  simply 
periodic  functions  may  be  changed  into  properties  of  rational  functions; 
for  example,  the  function  </>(u)  has  as  many  zeros  as  it  has  infinities  in 
each  period-strip.* 

*  Cf.  Briot  et  Bouquet,  Fonctions  Elliptiquea,  p.  161;  Forsyth,  he.  cit.t  p.  215; 
Osgood,  loc.  cit.,  p.  409;  Burkhardt,  Analyt.  Funktionen  einer  komplexen  Verdnder- 
lichen,  p.  161. 
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The  Eliminant  Equation. 
Art.  64.    In  the  case  of  the  function  eu  it  is  seen  that  if 

w  =  eu,  then  ^  -  *  -  0; 
and  if  w  =  cos  u,  then  (d^\2  -  (1  -  w2)  =  0, 

the  latter  differential  equation  being  satisfied  also  if  w  =  sin  u.  We  note 
that  these  three  functions  have  the  characteristic  that  each  of  them 
satisfies  a  differential  equation  in  which  the  independent  variable  u  does 
not  explicitly  appear. 

From  the  previous  article  we  saw  that,  if  w  is  a  simply  periodic  function, 
then 

where  ^  is  a  rational  function. 

—  u 

Further,  since  e  °     =  t,  we  have 

au  a 

where  ^i  is  also  a  rational  function. 

By  eliminating  t  from  the  two  expressions  we  have  the  eliminant  equa- 
tion (Art.  34) 


K"-d£)-°- 


where /denotes  an  integral  algebraic  function. 

In  Art.  41  we  said  that  if  there  existed  an  eliminant  equation  for  a 
one-valued  function   w  =  <f>(u),   then  <j>(u)   had  an  algebraic  addition- 
theorem  and  belonged  to  one  of  the  categories  of  functions 
I.   Rational  function  of  u,  or 


2« 
u 


II.   Rational  function  of  e  °     (simply  periodic),  or 
III.    Doubly  periodic  function. 
In  his  Cours  d' Analyse  a  I'Elcole  Polytechnique,  in  1873,  Hermite  observed 
that  if  the  equation 

admits  a  one- valued  integral  (that  is,  if  w  is  a  one-valued  function  of  u), 

we  mav  express  w  and  —  rationallv  in  terms  of  an  auxiliary  variable  L 

du 

if  the  integral  w  is  a  rational  function  of  uy  or  if  it  is  a  simply  periodic 

function  of  u;  and  that  w  and   —  mav  be  expressed  through  formulas 

du        ' 
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which  include  no  other  irrationalities  than  the  square  root  of  a  polynomial 
of  the  fourth  degree,  if  w  is  a  doubly  periodic  function.* 

Art.  65.    The  following  question  arises:  What  further  conditions  must 

be  satisfied  in  order  that  an  integral  of  the  equation  f(wf  — ]  =  0,  belong  to 

the  category  of  functions  defined  in  Art.  61? 

Such  a  function  must,  as  we  have  already  seen,  be  expressible  as  a  rational 
function  of  t,  say  ^(0,  and  its  derivative  is  also  a  rational  function  ^i(0« 

If  we  put  -j£  =  v,  the  above  equation  is 
du 

f(w,  v)  -  0. 

We  may  regard  this  integral  algebraic  equation  as  the  equation  of  a 
curve.  Strictly  speaking,  however,  this  can  only  be  done  if  w  and  v 
are  real  quantities;  still  we  may  speak  of  a  curve,  for  the  sake  of  a  graphical 
representation,  even  if  as  here  w  and  v  are  complex  quantities.  From 
what  was  shown  above,  if  we  write  for  w  a  certain  rational  function  ^(0 
and  for  v  a  rational  function  ^i(0,  the  equation  f(w,  v)  =  0  must  be 
identically  satisfied  for  all  values  of  t.  We  may  therefore  express  w  and 
v  rationally  through  a  parameter  t  in  the  form  of  the  equations  w  = 
i?(t)f  v  =  ^1(0-  Curves  in  which  such  a  rational  representation  of  the 
variable  t  is  possible  are  known  as  unicursal.-\ 

If  then  an  integral  of  the  differential  equation 


4-  £)  -  ° 


is  to  belong  to  the  category  of  functions  which  we  are  studying,  the  equa- 
tion 

f(w,  v)=0 

must  represent  a  unicursal  curve. 

But  this  condition  is  not  sufficient.  For  if  f{w,  v)  =  0  represents  a 
unicursal  curve,  there  is  an  infinite  number  of  ways  in  which  w  and  v  may 
be  expressed  rationally  in  terms  of  t.  But  among  these  ways  there  is 
one  which  is  such  that  t  for  every  prescribed  pair  of  values  of  w  and  v 
takes  only  one  definite  value.     Further,  if  w  is  a  function  of  our  category, 

it  must  be  a  one-valued  function  of  u,  and  consequently  v  =  -^  is  also  a 

du 

one-valued  function  of  u. 

But  if  w  and  v  are  given,  there  is  (as  we  have  just  seen)  only  one  value 
of  t  which  can  be  associated  with  them.     Hence  if  w  is  a  function  of  our 

*  Cf.  Cayley,  Lond.  Math.  Soc.,  Vol.  IV  (1873),  pp.  343-345. 

t  The  name  is  due  to  Cayley,  Comptes  rendus,  t.  62,  who  derived  the  funda- 
mental properties  of  these  curves.  See  also  Clebsch,  Ueber  diejenigen  ebenen  Curven 
deren  Coordinaten  rationale  Funktionen  eines  Parameters  sind,  Crelle,  Bd.  64. 
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category,  the  parameter  t  must  be  a  one-valued  function  of  u.    Further, 
since 

du     YK,du     YlW' 
it  follows  that 

where  R  is  a  rational  function  of  t. 

We  have  consequently  established  the  following:  The  integrals  of  the 
differential  equation 


i»-%)-° 


may  be  functions  of  our  category,  first,  if  the  equation  f(wf  v)  «  0  represents 
a  unicursal  curve;*  second,  if  w  and  v  are  such  rational  functions  of  a 
parameter  t  that  to  every  pair  of  values  ofw,  v  there  belongs  only  one  value  of  t; 

and  third,  if  the  parameter  t,  as  determined  through  the  equation  f  (w,  -^  J  =  0, 

is  a  one-valued  function  of  u.    It  does  not,  then,  necessarily  follow  that 
these  integrals  are  simply  periodic,  for  they  may  be  rational  functions  of  u. 
Art.  66.    The  parameter  t  determined  from  the  differential  equation 

du 

must  be  a  one-valued  function  of  u. 

We  are  thus  led  to  the  question:  What  is  the  nature  of  the  function  R(t), 
that  the  a  one-valued  function  ofut 

If  we  consider  first  the  differential  equation 

i.®r**(gr+-®r- ■•■*•-* 

where  the  g's  are  integral  functions  of  t,  the  condition  that  an  integral  t 
of  this  equation  be  a  one-valued  function  of  u  is  that  go  be  of  the  0  degree, 
gx  of  the  2d  degree,  #2  of  the  4th,  .  .  .  ,  gm  of  the  2  mth  degree,  f 

We  shall  derive  these  results  for  the  case  m  =  2  in  Chapter  V,  and  from 
this  it  will  be  seen  in  the  simple  case  before  us,  viz., 

f  -  R(t), 

du 

*  A  simple  method  of  representing  w  and  v  as  rational  functions  of  a  parameter  t, 
when  this  can  be  done,  is  given  by  Nflther,  Math.  Ann.,  Bd.  Ill;  see  also  Luroth, 
Math.  Ann.,  Bd.  IV. 

t  Cf.  Forsyth,  loc.  cil.,  p.  481,  where  other  references  are  given. 
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that  t  is  a  one-valued  function  of  u,  if  R(t)  is  a  rational  integral  function 
of  the  2d  degree  in  t.  It  then  we  write  R(t)  =  a0  +  axt  +  o^2,  it 
follows  that 

w  4-  r  =*  I  -> 

J  a0  4-  ai<  4-  a^2 

where  j  is  a  constant. 

We  have  four  cases  to  consider: 

(1)  Suppose  that  a2  ?*  0  and  that  the  roots  of  the  equation  a0  +  a\t 
-f  Oa*2  =  0  are  not  equal. 

We  may  then  write  the  above  integral  in  the  form 

«+r=r_ * i ru L.T* 

J  a2(t  -  a)  (t  -  $      aa(a  -|J)JL«-o      t  -  /*J 
1         log*  — 


a2(a-p)     °t-p 
It  follows  that 


=  jhLa-fi)  (u+y) 


and  consequently  *  may  be  determined  rationally  in  terms  of  an  exponential 
function  of  u.  Since  w  —  ^(0,  where  ^  is  a  rational  function,  it  is  seen 
that  in  this  case  w  is  a  rational  function  of  an  exponential  function  and 
therefore  belongs  to  our  category  of  functions. 

(2)  Suppose  that  a2  ?*  0  and  that  the  roots  of  the  equation  a0  +  axt 
+  a^L2  =  0  are  equal. 

We  then  have 

J  a2(t  -  a)2      a2(t  -  a) 

It  is  seen  that  in  this  case  t  is  a  rational  function  of  u,  and  since  w  is  a 
rational  function  of  tf  w  is  a  rational  function  of  u  and  does  not  belong  to 
our  category  of  simply-periodic  functions. 

(3)  Suppose  that  a2  —  0.    We  then  have 


u  +  r  -  f      f*    ,  -  -bg  (oo  +  <M). 


It  follows  that  a0  4-  <M  =■  e°l(tt+lr),  so  that  10  belongs  to  our  category  of 
functions. 

(4)  Suppose  that  a2  =  0  =  ai.     It  is  evident  then  that 


Cdt       t 

u  +  r-  I  —  =  — 


Oo         do 

or  J  —  a0(u  4-  jr). 

In  this  case  w  is  no*  a  simply-periodic  function. 
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EXAMPLES 

1.  Consider  the  differential  equation 

.-  dw 

or,  if  v  «=  — -* 

du 

f  (w,  v)  —  wA  —  (w  -  v)8  —  0. 

We  must  first  determine  whether  this  equation  represents  a  unicursal  curve. 

If  we  write  w  —  v  =-  tw, 

then  is  wA  -  wH*  =»  0, 

or  w  -  1*  «  ^(0 ; 

and  v  -  u>(l  -  0  -  *"(!  -  0  -  #i(0- 

It  is  thus  seen  that  to  and  v  may  be  rationally  expressed  through  t 

We  must  next  see  whether  t,  as  thus  determined,  has  a  definite  value  when  10 

and  v  have  prescribed  values. 

Since  w  —  f8,  to  one  value  of  w  there  correspond  #tree  values  of  t,  but  only  one 

of  these  can  satisfy  the  relation  v  —  u>(l  —  /),  when  a  fixed  value  is  given  to  v. 

Hence  to  every  pair  of  values  w,  v  there  belongs  a  single  definite  value  of  t     We 

further  have  $'(t)  -  3  *2  and 

<fo    ^'(0  3  <*        3 

It  follows  that 

r     dt 


i*U-  t) 

This  is  the  first  case  considered  above  where  a^  —  —  J,  a  —  0,  P  —  1. 
Integrating  we  have 

1  e*<tt  +  *>,     or     t 


t-  1  '  1  -  c*<«  +  *>, 

and  to  =*  J8 


-  <?<tt+*> 


[1-  e*<«  +  *>]" 

It  is  thus  shown  that  to  belongs  to  the  category  of  functions  considered. 
2.  Determine  the  integrals  of  the  differential  equation 


/ 


(*£)-(£-)' ♦£-*}'-* 


that  is,  of  ^10 

f(wt  v)=  (v  —  2)2  +  (v  —  l)ur  —  0,      where  v=  — . 

du 

It  follows  that  &f        n        /  i  \         n 

-^  =2t»(i>-  1)  «=  0, 

dW 

#=2(v-  2)  +  u>2-0, 
dt> 

and  consequently  w  —  0,  v  —  2  is  the  double  point. 
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Hence,  if  we  write  w  —  (v  —  2)t,  it  follows  from  the  equation  of  the  curve  that 

1  +  (v  - 1)*3  -  0, 

or  v  -  1  -  \  -  f  t(0 

and  fa  -  -  f  -  I  -  d,(t). 

t 

The  curve  is  therefore  unicursal;  and  further  to  every  value  of  v  there  belong 
two  values  of  t,  but  of  these  only  one  can  satisfy  the  equation  for  w  when  to  v  a 
fixed  value  is  given. 

It  is  also  seen  that 

du      f'(t) 

and  consequently  we  have  the  fourth  case. 
It  follows  that  t  —  —  (u  +  f) 

and  w  — h  u  +  r, 

u+  y 

and  being  a  rational  function  of  u  does  not  belong  to  our  category  of  functions. 

3.  Show  that  the  integrals  of  the  differential  equation 

are  simply  periodic  functions. 
Note  that  the  equation 

f(w,  v)  -  (t;  -  2)2  (v  +  1)  -  (3  w2  +  2)2 

is  satisfied  by 

v  -  3(1  +  P)  (1  +  3  **), 

u?  -  30  +  **). 

4.  Show  that  the  integrals  of 

(dw\* 
v 

are  rational  functions  of  u.  [Briot  et  Bouquet.] 

5.  Show  that  the  integrals  of 

\du)       \du) 
are  simply  periodic  functions  of  u.  [Briot  et  Bouquet.] 


W  -  (d^\   +  4  «,»  -  27  u*  -  0 


CHAPTER  IV 

DOUBLY  PERIODIC  FUNCTIONS.     THEIR  EXISTENCE. 

THE  PERIODS 

Article  67.     Returning  to  the  exponential  function  £*",  we  know  that 
— —  =2w,  say,  is  its  period. 

The  constant  p  is  taken  real  or  complex:  and  different  from  zero  or 
infinity.  u*» 

Write  t  =»  e*"  «  e  • ,  and  consider  the  function  <f>(u)  =  ^(t),  where  here 
->jr  is  not  necessarily  a  rational  function. 

Draw  the  period-strip  as  in  the  figure  and  let  u  be  any  point  within  or 
on  the  boundaries  of  this  strip. 

Let  |  u  |  be  r  and  |  2  co  |  be  *,  so  that 

2w      set*      s 

-  -[cos  (*l>-  6)+  i  sin  (^  -  0)1. 

If  R  denotes  the  real  part  of  the  complex 
quantity  after  it,  then  is 

Fig.  8.  \2a>J      s  8 

Hence  for  all  values  u  within  the  period-strip  we  have 

We  assume  that  <f>(u)  =  <f>(u  +  2  w)  and  that  <f>(u)  has  the  character  of 
an  integral  or  (fractional)  rational  function  for  all  points  within  the  period- 
strip  except  the  two  points  ±  oo. 

We  shall  show  (cf.  Art.  62)  that  if  <f>(u)  is  a  one-valued  function  of  u,  it 
is  also  a  one-valued  function  of  L  Let  u\  be  a  point  within  the  period- 
strip.     We  therefore  have  in  the  neighborhood  of  ux 

<j>(u)  -  G  \  -±—  l  +  P(u-  m),  (A) 

where  G  denotes  an  integral  function  of  finite  degree  (including  the  Oth 
degree)  and  where  P  is  a  power  series  with  positive  integral  exponents. 
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Let  U  =  e  ",so  that  e  •  ==— : 

#  (u-ui)  — 

further,  write  -=1+t  or  6  "  =  1  +  r. 

h 

It  follows  that 

(m  —  ui)  —  =  log  (1  +  t)=t  —  -t2  +  -t3  — 
oj  2  3 


This  series  is  convergent  for  values  of  r,  such  that 

0  <  |t|  <  1. 


But  we  had  t  = 1  — *  • 

h  h 

If  then  |i  —  fi|<|fi|,we  have  the  convergent  series 

*-^-'ir,-iCiriy+i(tT5---- 

This  expression  for  u  —  u%  substituted  in  the  equation  (A)  shows  that 
the  function  <f>{u)  considered  as  a  function  of  t  is  one-valued  and  has  the 
same  character  for  t  —  t\  as  it  has  for  u  =  t*i. 

Art.  68.    With  regard  to  the  function  <f>(u)  =  ifr(f)  two  cases  may  arise: 

(1)  the  two  points  t  =  0,  t  =  oo  may  be  regular  points  of  the  function. 
In  this  case  yjr(t)  is  a  rational  function,  as  there  is  no  essential  singularity. 

(2)  At  least  one  of  the  points  t  —  0,  t  =  oo  may  be  an  essential  singularity. 
In  this  case  we  shall  show  thai  the  function  <f>(u)  has  another  period  2  lo',  say, 

2  iii 
and  we  shall  prove  that  the  ratio  - — -  is  not  a  real  quantity. 

2  co 

We  must  show  that  within  the  period-strip  there  are  values  which  may 
be  taken  an  arbitrarily  large  number  of  times  by  <f>(u).  It  follows  then  as 
in  Art.  38  that  there  exists  another  period  2  co'. 

Let  £o  be  a  value  which  <f>(u)  may  take.  This  point  may  lie  anywhere 
in  the  finite  portion  of  the  period-strip  excepting  the  singular  values  of  u 
defined  in  Art.  37. 

Two  cases  are  here  possible:  (1)  The  function  <f>(u)  =  yfr(t)  may  take  the 
value  f  o  an  arbitrarily  large  number  of  times.  The  theorem  is  then 
proved.  (2)  The  function  <f>(u)  may  take  the  value  £ 0  a  finite  number  of 
times,  say  m,  within  the  period-strip.  Let  the  corresponding  values  of 
t  be  t\t  t2,  •  •  •  ,  tm. 

In  the  neighborhood  of  any  one  of  these  points  develop  — —  by 

tw  —  *  o 
Laurent's  Theorem. 

Then  as  in  Art.  53  it  is  seen  that  the  absolute  value  of  this  expression 

surpasses  every  limit  for  values  of  t  as  we  approach  one  or  the  other  (or 
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possibly  both)  of  the  points  t  =  0  or  t  =  oo.  There  are  then  values  £1, 
say,  in  the  neighborhood  of  $ o  which  are  taken  by  <f>(u)  =  ^t(t)  at  least 
m  +  1  times.  By  continuing  this  process  it  is  shown  as  in  Art.  38  that 
<f>(u)  must  have  another  period  2  a/  and  consequently 

4>{u  +  2o>)  =  <£(u), 
<£(u  +  2w>  <£("). 

Art.  69.     It  follows  at  once  from  the  development  of  <f>(u)  in  the  neigh- 
borhood of  i*i  in  the  form  (Art.  53) 


<f>(u)  =  G[—±—  )+P(u-ui), 


that  there  are  no  points  in  the  immediate  vicinity  of  ux  at  which  <f>(u) 
has  the  same  value  *  (Art.  8)  as  it  has  at  u\.  We  may  therefore  draw  with 
til  as  center  a  circle  with  radius  p  which  is  so  small  (but  of  finite  length) 
that  within  the  circle  the  function  <f>(u)  does  not  take  the  same  value  twice. 
Further,  since  <f>(u  +  2o>)  =  <f>(u),  it  is  evident  that  \2w\  >  p,  where  p 
is  a  finite  quantity. 

The  point  in  the  u-plane  which  represents 
2  &  we  call  a  period-point.  Since  2  a>'  is  also 
a  period-point,  it  is  evident  that 

<f>(u  +  2  w  -  2  a/)  =  <£(u), 

and  as  above 

|  2  a;  -  2  ft/  |  >  />. 


Fig.  9. 


It  is  thus  shown  that  the  distance  between 
two  period-points  is  always  a  finite  quantity. 

It  is  also  evident  that  if  we  bound  any  arbitrary  but  finite  portion  of 
surface  (S)  in  the  u-plane,  there  are  only  a  finite  number  of  period-points 
within  this  surface. 

If  A  is  a  period-point  and  if  B  and  D  are 
the  next  period-points  to  A,  then  C,  the 
other  vertex  of  the  parallelogram,  is  also  a 
period-point.  From  what  we  have  just 
seen  this  parallelogram  has  a  finite  area.  If 
then  there  were  an  infinite  number  of  period- 
points  within  (S),  there  would  be  within  this 
area  (S)  an  infinite  number  of  parallelo- 
grams with  finite  area,  which  is  impossible.  Fig.  10. 


*  Cf.  Burkhardt,  Analyt.  Funkt.,  p.  124;  Forsyth,  loc.  cit.t  p.  59;  Osgood,  Lekr- 
buch  der  Funktionentheorie,  p.  398. 
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Art.  70.  We  consider  the  following  question:  If  2  w  =  a  and  2  <o'  =  6 
are  periods  of  the  function  F(u)  and  in  the  sense  that  they  are  not  inte- 
gral multiples  of  one  and  the  same  primitive  period,  is  it  possible  for  the 
point  b  to  lie  on  the  line  joining  the  origin  and  the  point  a? 

The  quantities  a  and  b  may  be  written  in 

the  form  n         ;0 

a  =  re  , 

b  =  se**; 
and  consequently,  if  b  lies  upon  the  straight  line 
Oa,  then        $=  6  0T  <f>  =  o  +  n. 

We  therefore  have 

a       ,  r 
-  =±  -> 

b  s 


— x 


Fig.  11. 


that  is,  the  ratio  -  is  a  real  quantity.    The  above  question  may  consequently 

6 

be  expressed  as  follows:  Can  the  quotient  of  two  periods  a  and  b  be  a  real 

quantity? 

Suppose  this  were  the  case  and  that  the  point  b  lies  upon  the  line  Oa. 

The  quantity  a  is  either  a  primitive  period  or  it  is  not  a  primitive  period. 

If  it  is  not,  it  may  be  written  in  the  form  a  =  ma,  where  a  is  a  primitive 

period  and  m  an  integer.     We  also  know  that  \a\  >  p,  where  p  is  a  finite 

quantity.  We  measure  off  upon  the  line  Oa  in  the 
direction  of  the  point  b  distances  a  and  have  the 
points  a,  2  a,  ...  ,  ka,  (k  +  l)a,  •  •  •  .  If  6  coin- 
cided with  one  of  these  points,  for  example  ka,  we 
would  have 

b  =  ka,     a  =  ma, 

which  is  contrary  to  our  hypothesis. 

It  follows  that  b  must  lie  between  two  of  the  dis- 
tances measured  off,  say  between  ka  and  (k  4-  l)a. 

Since  both  b  and  ka  are  periods,  the  distance  6  —  ka 
is  also  a  period.     We  therefore  have 


(k-H)ff 


Fig.  12. 


b  -  ka  I  < 


a 


Writing  b  —  ka  =  at \  we  measure  off  this  new  period  along  the  line  Oa 
and  make  for  a  the  same  conclusions  as  we  did  above  for  b.  We  find  that 
a  —  la'  is  a  new  period,  where  I  is  an  integer.    This  period  is  such  that 

\a-la'\  <a'. 

By  continuing  this  process  we  come  finally  to  periods  whose  absolute 
values  are  smaller  than  any  assignable  finite  quantity  p,  which  is  a  con- 
tradiction of  what  was  proved  in  Art.  69. 
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We  have  thus  shown  the  following:  //  the  quotient  ^  is  real,  there  exists  a 

b 

primitive  period  of  which  a  and  b  are  integral  multiples.  If  a  and  b  are  two 
different  periods,  as  defined  at  the  beginning  of  this  article,  then  the  ratio 

-cannot  be  real,  and  b  cannot  lie  upon  the  line  Oa. 
b 

Art.  71.    The  above  theorem  is  due  to  Jacobi  (Werke,  Bd.  II,  pp.  25, 26), 

who  proved  it  as  follows:   Suppose  first  that  the  ratio  -  is  rational  and 

b       v  a 

write  -  =»  ",  where  p%  and  p\  are  integers  that  are  relatively  prime. 
a      pi 

It  follows  that  r 

b        a 

?2        Pi 

and  consequently  b  =  p2a  and  a  =  p\a.  To  show  that  a  is  a  period  we 
determine  two  integers  <?i>  <Z2>  such  that 

Pi?i  +  P292=s  1. 

We  know  that  there  are  an  infinite  number  of  solutions  of  this  equation. 
Multiplying  by  a  we  have 

Piaqi  +  PXXQ2  -  <*, 
or  q\a  +  q2b  =  a. 

Thus  a  is  composed  of  integral  multiples  of  the  periods  a  and  b  and  is 
consequently  a  period.  Consequently  (Art.  70)  a  and  b  cannot  be  con- 
sidered as  two  different  periods. 

Suppose  next  that  the  ratio  -  is  real  but  irrational.    In  the  theory  of 

a 

continued  fractions  we  know  that  if 

2!» ,    Vn±±  are  consecutive  convergents,  then 

Un        Un  +  l 

Vn^liLLL ?_«_L   wheree<  1. 

Un        Un  +  l        UnUn+l        Ut? 

Hence  if  we  expand  -  in  a  continued  fraction  and  if  p  is  the  nth  conver- 
gent, then  is         .  °  n 

*    f-JTS'   or   **-r*-ir 

a        On        On 


Since  8n  may  be  made  indefinitely  large,  it  follows  that 

|  9nb  —  yna  \  <  p,  where  p  is  as  small  as  we  choose. 
Further,  since  8n  and  yn  are  integers,  the  left-hand  side  is  a  period.    This 

contradicts  what  was  given  in  Art.  69.     It  is  thus  seen  that  the  ratio  - 

a 

must  be  a  complex  quantity  *  (including  the  case  of  a  pure  imaginary). 

*  See  Pringsheim,  Math.  Ann.,  Bd.  27,  pp.  151-157;  Falk,  Ada  Math.,  Bd.  7, 
pp.  197-200;  W.  W.  Johnson,  An*.  Jonrn.,  Vol.  6,  pp.  246-253;  Fuchs,  CreUe,  Bd.  83, 
pp.  13  et  seq.;  Meray,  Ann.  de  VEcole  Norm.  Sup.  (3),  t.  1,  pp.  177-184. 
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Art.  72.     We  may,  however,  prove  that  if  the  ratio  of  any  two  periods 
is  real  it  is  also  rational.      For  let  2(o2,  2ta\  be  any  two  periods  whose 

ratio  is  real.     The  ratio  — —  may  always  be  taken  positive;  for  if  it  were 

negative  we  might  substitute  the  period  —2oj2'm  the  place  of  4-2  oj2« 
We  lay  off  the  periods  2wif  4wi,  6wi,  .  .  .  ;  2<o2,  4a>2,  6o>2,  .  .  . 

upon  the  same  straight  line  (cf.  Art.  70). 
It  is  evident  that  9/l   _<>„,,,     •  o , , 

where  m\  is  a  positive  or  negative  integer,  and  2  <o3  <  2  io\.    Similarly  we 
^^  4  o>a  =»  2  i»20>i  4-  2  o>4, 

T&2  being  an  integer,  and  2  0/4  <  2^i. 
It  follows  that  <>,,       o~,  ,,    _on 

4o>2  —  2m&o\  =»  2o>4, 
6o>2  —  2m$»\  =  2a>s, 


and  consequently  the  quantities  2  o>3,  2  o>4,  2  a>5,  .  .  .  are  all  periods. 

There  are  two  cases  possible:  (1)  These  quantities  are  all  different;  or 
(2)  they  are  not  all  different.  Suppose  that  2o>3,  2  w4,  ...  are  all 
different,  and  consider  the  n  quantities  2  <o3,  2  a;4,  .  .  .  ,  2  wn+2>  to  which 
we  also  add  2  oil,  in  all  n  +  1  quantities. 

Divide  the  distance  between  0  and  2a)\  into  n  equal  parts;  then,  since 
each  of  the  quantities  2  w3,  2  w4,  .  .  .  ,  2  wn+2  is  less  than  2  a>i,  two  of  these 
quantities  must  lie  within  one  of  the  n  equal  intervals.  Let  these  two 
quantities  be  2  a>k  and  2  toj.     It  is  clear  that  2  (Ok  —  2  <oi  is  also  a  period 

and  less  than  =^1- 

n 

Since  n  is  an  arbitrarily  large  integer,  it  is  seen  that  we  have  here  periods 
that  are  arbitrarily  small,  contrary  to  what  was  proved  in  Art.  69.  It 
follows  then  that  two  of  the  above  quantities  must  be  equal  (which  includes 
now  also  the  second  case).    We  then  have  for  example 

2  OJq  +  2  —  2  <Op  +  2t 

so  that  2qa)2  —  2mq<oi  =  2pa)2  —  2mP(i)\1 

nirj  and  %  being  integers;  and  from  this  it  is  seen  that  - — -  must  be  a 
rational  quantity.  a)l 

Art.  73.    We  may  prove  as  follows  that  the  ratio  - —  cannot  be  real. 

2cj 

For  take  in  the  period-strip  of  Art.  67  two  points  u%  and  U\  such  that 
U2  —  u\  —  2  a/.    In  that  article  we  saw  that 


and  OSR^    SI. 


» »  it) 
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It  follows  that 


<1. 


If  now 
then  is 


— —  is  a  real  quantity, 
2uj  2u> 


U2  —  Uj 


2o/ 

2w 


<  1,    or  2<d'  <  2  w. 


Fig.  13. 


We  thus  have  two  periods  which  lie  along  the  same  straight  line,  of  which 
one  is  less  than  the  primitive  period  2  at,  which  contradicts  the  notion  of 
a  primitive  period.  Hence  2  w  and  2  a/  must  have  different  directions.* 
Art.  74.  There  exist  two  primitive  periods  through  which  all  other 
periods  may  be  expressed. 

Geometrical  Proof. 

We  shall  first  show  that  it  is  always  possible  to  form  a  period-parallelo- 
gram which  is  free  from  periods.  Suppose  that  in  the  period-parallelo- 
gram formed  of  the  periods  a  and  b  there  are  present  periods.  Their 
number  must  be  finite  (Art.  69).    Among  all  these  periods  let  ji  be  the  one 

whose  perpendicular  distance  on  Oct  is  the 
shortest.  It  is  then  evident  that  the 
period-parallelogram  constructed  on  Oa 
and  Ofi  is  free  from  periods.  Of  course 
we  have  assumed  that  Oa  is  not  an  inte- 
gral multiple  of  another  period. 

It  is  evident  that  y  is  a  period  since 
a  -\-  ft  =  r;  and  it  is  also  evident  that  there  can  be  no  period-points 
within  or  on  the  boundaries  of  a$y. 

If  for  example  X  were  a  period-point  on  the  side  /Jf,  then  through  k 
we  could  draw  the  parallel  to 
the  side  O/J  which  cuts  the  line 
Oa  in  ft.  We  would  then  have 
a  period-point  at  /£,  which  con- 
tradicts the  fact  that  no  period- 
point  lies  on  Oa. 

In  the  same  way  it  may  be 
shown  that  no  period-point  lies 
on  ay. 

Suppose  next  that  a  period-point  v  lies  within  the  triangle  flya  (Fig.  15); 
then  by  completing  the  parallelogram/?!**//  it  is  seen  that  fi  is  also  a  period- 
point  and  lies  within  the  triangle  Ofia,  which  contradicts  what  we  saw  above. 

*  Picard,  Traite  d' Analyse,  t.  2,  p.  220,  gives  an  interesting  proof  of  this  theorem; 
see  also  other  proofs  in  Hermite's  "  Cours  "  (4me  e*d.),  p.  217,  and  Goursat,  Cours 
d' Analyse,  t.  2,  No.  314. 
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We  thus  see  that  within  the  entire  parallelogram  Ofira,  the  sides  included, 
there  are  situated  no  period-points  except  at  the  vertices.  It  is  also  evident 
that  if  the  whole  w-plane  be  filled  with  the  congruent  parallelograms,  as 
indicated  in  Fig.  16,  there  is  nowhere  a  period-point  except  at  the  ver- 
tices.    If  for  example  there  were  a  period-point  u  in  any  of  the  parallelo- 


Fig.  15. 


Fig.  16. 


grams,  there  exists  in  the  initial  parallelogram  Oft  yet  a  point  u'  which  differs 

from  u  only  by  integral  multiples  of  a  period,  and  contrary  to  hypothesis 

there  would  be  a  period-point  within  the  initial  parallelogram.     It  is  also 

evident  that  the  vertices  of  all  the  parallelograms  are  period-points  since 

they  are  of  the  form 

ka  +  Ifi, 

where  k  and  I  are  integers. 

It  follows  that  a  one-valued  analytic  function  cannot  have  three  inde- 
pendent periods  a,  b,  c;  for,  as  we  have  just  seen,  these  three  quantities  are 
expressible  in  the  form 

a  «  ka  +  lfit 

b  =k'a  +  Vfi, 

c  =  k"a  +  l"P, 

where  the  k's  and  Vs  are  integers. 

We  have  thus  shown  that  a  one-valued  analytic  function,  which  (in  the 
neighborhood  of  at  least  one  point)  is  developable  in  an  ascending  integral 
power  series,  cannot  have  more  than  two  independent  periods. 

We  shall  see  later  that  the  pairs  of  primitive  periods  may  be  chosen  in 
an  infinite  number  of  different  ways  (see  Art.  80). 

Art.  75.  It  is  evident  from  the  foregoing  that  it  is  only  necessary  to 
consider  the  values  of  a  doubly  periodic  function  <f>(u)  within  the  initial 
period-parallelogram  whose  sides  are,  say,  a  =  2w,  |9  =  2w'.  In  this 
parallelogram  the  function  <f>(u)  has  everywhere  the  nature  of  an  integral 
or  a  (fractional)  rational  function.  We  shall  agree  that  the  second  period 
lies  to  the  left  if  we  look  from  the  origin  toward  2  id.     (See  Fig.  17). 


SO  THEORY  OF  ELLIPTIC   FUNCTIONS. 

We  may  write 

2  a/ 

_ T  =  a  +  ip, 

2  of 
where  by  hypothesis  I  p  I  ^  0,  since  the  ratio  - —  is  not  real.    All  points 

2a> 

jS^ «w+2w'    ^thin  the  interior  and  on  the  sides  of  this 

period-parallelogram  may  be  expressed  in 

the  form 

u  =  2  to  +  2fV, 

o  2(o  where  0  =  i  —  1,    0  5  f  2  1. 

Fig  J7  The  totality  of  all  such  values  of  u  may 

be  considered  as  the  analytic  definition  of 
a  period-parallelogram.    The  vertices  (except  the  origin)  are  excluded 
from  the  consideration. 
Further,  let 

w  =*  2  nuo  4-  2  m'a/ 

where  m  and  m'  are  real  quantities. 
It  follows  that 

2(0  a)  ' 

and  since  — is  a  complex  quantity ,  — £-  is  also  complex,  *»  a9  4-  */>',  say. 
oj  2a> 

We  thus  have 

a9  +  ip'  =*  m  4-  m'(<r  4-  t/o), 

or  c/  =  m  4-  m'o,   p'  —  m'/>. 

It  follows  that 

9  9 

Since  p  is  different  from  zero,  the  denominator  does  not  vanish,  and 

consequently  m  and  m!  are  determinate  quantities. 

It  is  thus  seen  that  every  complex  quantity  w  may  be  uniquely  written 

in  the  form 

w  =  2  mo)  4-  2  m'o/, 

where  m  and  m'  are  real  quantities. 
Art.  76.    Two  points  w  and  vf  are  called  congruent  if 

w-ti7/  =  2fco>4-2fo/, 

where  A;  and  I  are  integers.    The  fact  that  w  is  congruent  to  vf  may  be 
written 

w  =  w'  (modd.  2  co,  2  a/) ; 

or,  if  no  confusion  can  arise, 

w  s  wr. 
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It  is  also  clear  that,  when  w  and  w'  are  congruent,  then  w  —  w'  is  a  period 
of  the  argument  of  the  function. 
If  we  write 

w  =  2  mu)  +  2  m'a/, 

u/  =  2  nw  +2  n'o/, 

and  if  w  =w'  (modd.  2  ai,  2  a/), 

it  is  evident  that  the  quantities  m  and  n,  as  also  the  quantities  m'  and  n', 
differ  only  by  integers,  that  is,  m  —  n  =  integer  as  is  also  m!  —  n\ 

Art.  77.  Suppose  that  the  period-parallelogram  formed  on  the  two 
sides  0  .  .  2o)  and  0  .  .  2  a/  is  free  from  period-points.  We  may  show 
analytically  that  all  the  period-points  in  the  u-plane  are  composed  through 
addition  and  subtraction  of  2  a)  and  2  ft/. 

For  let  |  2  a>  |  -  L 

Then,  since  =*  a  -f  ip, 

2a) 

it  is  seen  that 

|  2ft/  |    =Z'=jV/t>2+    (7*. 

Further,  since  2ft>  +  2  ft/  =  2o>(l  -f  <7  +  i^o),  it  follows  that  the 
length  of  one  diagonal  of  the  parallelogram  is 

|2o»  +  2a/ |  =^(1  +  a)2  +  ft, 

while  the  length  of  the  other  diagonal  is 

2a/  -  2oj|  -  I  V(l  -  <7)2  +  ^ 


Represent  by  L  the  longest  of  the  four  sides 

|2a>|,  |  2ft/ |,  |2a>  +  2a/|,   |2a)/-2a>|. 

Next  divide  the  two  sides  0  .  .  2  a>  and  0  .  .  2  a/  respectively  into 
n  equal  parts,  so  that  the  period-parallelogram  will  be  divided  into  n2 
small  parallelograms.     The  distance  between  any  two  points  situated 

r 

within  one  of  the  smaller  parallelograms  is  not  greater  than  —  • 

n 

If  there  are  periods  that  cannot  be  expressed  through  integral  multiples 
of  2o>  and  2  a/  and  if  2  u)\  is  such  a  period,  we  shall  construct  the  con- 
gruent point  which  lies  within  the  initial  period-parallelogram. 

We  may  write 

2ft>i  =  2 p\(D  -f  2/£i'ft/, 

where  0  =/£i  <  1      and      0  =  /ii'  <  1. 

This  point  must  fall  within  or  on  the  boundaries  of  one  of  the  small  parallel- 
ograms. 

Admitting  (Art.  69)  that  every  period  has  a  definite  length,  it  may  be 
shown  as  follows  that  fi\  and  fi\f  are  rational  numbers. 
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We  have  the  congruence 

2  aji  s  2  /*ia>  4-  2  /ii'o/, 

and  ill  a  similar  manner  we  form 

2  •  2 o>i  =2 /*2<«J  +  2 ^'o*', 


2(n2  +  l)o>i  =  2/ini+  !W  +  2/ini'+io>/, 

where  0  =  jik  <  1     and    0  =  pk'  <  1, 

(*  -  1,  2,  .  .  .  ,  n2  +  1). 

If  these  n2  +  1  points  in  the  initial  period-parallelogram  are  all  different, 
at  least  two  of  them  must  fall  within  or  on  the  boundaries  of  one  of  the 
small  parallelograms,  and  the  distance  between  these  points  is  therefore 

less  than  — .     As  n  can  be  made  arbitrarily  large,  there  are  then  periods 
n 

that  are  arbitrarily  small,  which  is  contrary  to  our  hypothesis. 

It  follows  that  at  least  two  of  the  n2  +  1  points  must  coincide,  in  which 

event  we  would  have 

2  pwi  =  2  fipw  +  2  /Cp'o/, 

2  qu)\  =  2  fipo)  +  2  /tp'a/, 

and  consequently    2(p  —  q)oj\  =  0  (modd.  2  oj,  2  a/), 

where  p  and  q  are  both  integers.  We  have  thus  shown  that  an  integral 
multiple  of  2  wi  is  congruent  to  the  origin.  Since  2o>,  2  a/  are  a  pair  of 
primitive  periods,  it  follows  from  the  theorem  of  the  next  article  that 
2  (Ox  must  be  congruent  to  the  origin. 

Art.  78.  Jacobi  (Werke,  Bd.  II,  pp.  27-32)  proves  the  following 
theorem:  //  a  one-valued  function  has  three  periods  cui,  o>2,  a>3,  such  that 

m\u)\  +  m^02  +  m^ujz  =  0, 

where  m\,  m^,  m%  are  integers ,  tAen  tAere  exi«J  two  periods  of  which  <oif  o>2,  o>3 
are  integral  multiple  combinations. 

We  may  assume  that  there  is  no  common  divisor  other  than  unity  of 
i»i,  m2,  TO3.  Let  d  be  the  common  divisor  of  n%2  and  m&.  Of  course, 
d  =  1  when  m2  and  WI3  are  relatively  prime. 

Then,   since    ~wi  =  -  ^y-^2  —  ^r^>3  a&d  the  right-hand  side  is  an 

integral  combination  of  periods,  it  follows  that  — po>i  is  a  period.     Since 

a 

—  is  a  fraction  in  its  lowest  terms,  when  expressed  as  a  continued  frac- 
d 

tion  it  may  be  written  mx      p=  ,.   1 

d       q  dq' 

where  2  is  the  last  convergent  before  the  proper  value.     It  follows  that 


V^r-uJx  -  poji  =  ±-wi  —  a),  say, 
d  d 


where  w  is  a  period. 
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Let  2*  =  mj,  J  =  «.', 

a  a 

so  that  mio>  -f  W2'o>2  +  wi3'a)3  =  0. 

Change^2-  into  a  continued  fraction,  taking-  to  be  the  last  convergent 
before  the  proper  value,  so  that 

^ -L-  +     l 


OTI3       9  $772.3 

Then  raj2  +  &03  being  an  integral  combination  of  periods,  is  a  period  — 
u>',  say. 

On  the  other  hand, 

=»  —  ra>2Tna  —  s(m\<o  +  m^'ajz) 
=■  —  wii5d>  —  ma'(ra)2  +  «o>3) 
=»  —  mi&o  —  ms'o/; 

also  ±  a>3  =  <oz(8m2f  —  rm%), 

=  sm2r(Oz  +  r(mi<o  -f  ^2^2)1 

=  mitto  +  WI2W; 
and  o>i  ==  da>. 

Hence  two  periods  to,  a/  exist  of  which  a*i,  o>2,  ^3  are  integral  multiple 
combinations.* 

We  may  conclude  from  the  foregoing  that  AZZ  one-valued  analytic 
functions  are  either 

(1)  iVoJ  periodic,  or 

(2)  Simply  periodic,  or 

(3)  Doubly  periodic. 

Triply  or  multiply  periodic  one-valued  functions  do  not  exist. 

Art.  79.  We  may  next  prove  the  following  theorem:  It  is  possible  in 
an  infinite  number  of  ways  to  form  pairs  of  primitive  periods  of  a  doubly 
periodic  function. 

Let  2  <o,  2  a)'  be  a  pair  of  primitive  periods,  and  suppose  that 

—  =  a  +  ip, 
2  oj 

where  p  is  positive,  that  is, 

*(£)  >  »• 

We  wish  to  form  another  pair  of  primitive  periods  2  5,  2  5'  such  that 

R(D  >  »■ 

*  Cf.  Forsyth,  Theory  of  Functions,  p.  202;  see  also  Hermite  in  Lacroiafs  Calculus, 
Vol.  II,  p.  370. 
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It  is  evident  that  we  must  have 

2a>  =  2pa>  +  2qa)', 
2  2'  -  2p'a>  +  2gV, 

where  p,  q,  p',  qJ  are  integers. 

Further,  p  and  q  must  be  relatively  prime,  for  otherwise  2  5  would  be 
the  integral  multiple  of  a  period.  The  integers  p'  and  qf  must  also  be 
relatively  prime.     It  follows  that 

pqf  -qp' 

Since  2  w  and  2  £'  are  to  be  a  pair  of  primitive  periods,  the  period  2  a* 
must  be  expressible  integrally  through  them. 
It  follows  that 

4. and         -g 

ftf-flf  vt-tf 

must  be  integers. 
We  further  have 

2a/  =*  — — PJ°  P^  ,  and  consequently 

pf  -  qp 

-2- and    — T-2 _  are  integers. 

pq*  -  qp'  pc[  -  qp' 

If  we  put  pq^  —  qp'  =»  A,  it  is  seen  that  the  four  quantities  above  are 
integers,  if  A  =  ±  1.     For  suppose  that  A  is  different  from  ±  1.    It 

would  then  follow,  since  -2.  and  -?-are  to  be  integers,  that  q  and  p  have  a 

A         A 

common  divisor  other  than  unity,  which  is  contrary  to  the  hypothesis. 
The  next  question  is:  Are  both  values  A  =  -f  1  and  A  =  —  1  admissiblet 
We  required  that 


We  have 


R(^>0    and     Rf?]>a 


P'  +*- 
2  5'  ^  2p'u)  +  2  fio'  =  u) 

2  an      i(2  pa)  -f  2  qu>')       ./    _j_  /»^! 


'(' + •=) 


a> 


Since  —  =  <7  -f  tp,  it  follows  that 

to 


2a>'  =  p'  +  q*(  o+  ip)   _  -  (p'  +  </<7)fro  +  (7?  +  9<r)gV   {   ^      , 
2  on      i[p  +  g(<x  -f  tp)]  (p  +  g<x)2  +  g2p2 

and  consequently 


\2  S'i/ 


(p  +  qa)2  +  q2p2 
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As  p  is  positive  by  hypothesis,  we  must  have  pa9  —  qp'  positive  in  order 
to  fulfill  the  condition 


R(P)  >  °- 

\2an/ 


It  follows  then  that 

A  —  pqf  -  qp'  =  +1. 

Art.  80.  Using  the  condition  just  written,  we  may  form  an  arbitrary 
number  of  equivalent  pairs  of  primitive  periods  as  soon  as  one  such  pair 
is  known.* 

The  transition  from  one  pair  of  periods  to  another  is  known  as  a  trans- 
formation, and  the  quantity  A  =  pa*  —  qp'  is  called  the  degree  of  the 
transformation.  We  have  here  to  consider  transformations  of  the  first 
degree. 

The  quantity  A  gives  the  measure  of  the  surface-area  of  the  second 
period-parallelogram,  if  that  of  the  first  is  denoted  by  unity. 

Hence  all  primitive  period-parallelograms  have  the  same  area,  for  if 

2  £  =  x  +  iy    and     2  5'  =  x'  +  i\f , 
the  area  of  the  corresponding  parallelogram  is 

±  (zi/  -  yx*). 
If  further, 

2  to  -  $  +  irj    and     2  a/  =  £ '  +  ty , 

the  area  of  the  corresponding  period-parallelogram  is 

It  follows  that,  if 

2  5  =  2  p«>  +  2  go/     and    2  5'  -  2  p'w  +  2  gV, 

then  .  j*-i*  +  *;.  and  s*;  =  *?+f;' 

ly  =  p7)  +  qj) ';  (  y*  =  p^  +  gY; 

and  consequently 


± 

*,  2/ 

-± 

P,  9 
PW 

But  here  pq*  —  gp'  =  1. 

Hence  a  primitive  period-parallelogram  is  not  unique. 

The  linear  substitution 

2  S  =  2  pa>  -f  2  go/, 

2S'  =  2p'w  +  2gV 
is  denoted  by 

Lp', 

a- 

*  Cf .  Briot  et  Bouquet,  Fonctions  Elliptiques,  pp.  234,  235,  and  pp.  268  et  seq. 
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One  of  the  substitutions  which  satisfies  the  condition 


In  this  case  we  have 


U-3 


25-2w', 
2S'  -  -  2a>. 

A  second  substitution  which  satisfies  the  same  condition  is 


[1 : 3 


or 


2S  =  2o>, 
2  5'  -  2w  +  2  a/. 


It  may  be  shown  that  every  linear  substitution  with  integral  elements 
and  determinant  A  =  1  may  be  formed  by  a  finite  number  of  repetitions 
of  these  two  substitutions. 

Art.  81.  The  question  arises*  whether  among  the  infinite  number 
of  equivalent  pairs  of  periods  there  are  those  to  which  preference  should 
be  given.  There  are  one,  two,  and  sometimes  three  pairs  of  primitive 
periods  which  may  be  chosen  in  preference  to  the  others.  One  of  the 
periods  in  these  selected  pairs  of  periods  has  the  smallest  absolute  value 
among  all  the  periods.  It  is  clear  that  such  a  period  exists;  indeed  there 
are  two  such  periods  differing  only  in  sign.  Taking  this  smallest  period 
as  a  radius  we  describe  a  circle  about  the  origin.  Within  this  circle  no 
period  can  be  situated,  but  upon  the  periphery  there  lie  at  least  two 
periods  (180  degrees  from  each  other).  It  is  also  seen  that  the  surfaces 
of  the  two  circles  drawn  about  these  period-points  and  having  the  same 

radii  as  the  first  circle  must  be  free 
of  periods.  Hence  besides  the  period- 
points  P  and  P'  none  can  be  situated 
on  any  part  of  the  periphery  of  the 
first  circle  except  the  shaded  arcs  P1P2 
and  P3P4.  On  these  arcs  there  may 
be  two  periods  differing  by  180  degrees 
and  possibly  four  periods. 
In  the  last  case  the  period-points 
must  lie  at  the  four  points  of  intersection  of  the  circles,  viz.,  Pi9  P2,  P3 
and  P4,  so  that  there  may  lie  upon  the  first  circle  two,  four,  or  at  most 
six  period-points;  and  consequently  the  period  of  smallest  absolute  value 
is  either  2-ply,  4-ply,  or  6-ply  determined. 

*  Cf.  Burkhardt,  Elliptische  Funktionen,  p.  194. 


Fig.  18. 
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Denote  any  one  of  these  six  periods  by  2  co,  which  we  use  as  one  of  the 
selected  pair  of  primitive  periods. 

We  shall  impose  a  further  condition  upon  the  other  period  of  this  selected 

pair.     The  second  period  2  a/  must  lie  to  the  left  of  0  .  .  2  a>.     We  also 

know  that  |  2  <o'  \  >  |  2  co  |.     We  cut  a  strip  out  of  the  plane  as  indicated 

in  the  figure.    The  second  period-point  may 

always  be  made  to  lie  within  this  strip;  for  if 

it  were  situated  without  the  strip,  by  the 

addition  of  2nuo,  where  mis  a  positive  or 

negative  integer,  it  can  be  caused  to  lie  within 

the  strip,  but  it  does  not  fall  within  that  part 

of  the  strip  which  belongs  to  the  two  circles. 

Hence  the  triangle  0  .  .  2  a) .  .  2  a/  has  only 

acute  angles,  the  right  angle  being  a  limiting 

case. 

We  write      r  -  f^  -  a  +  ip,  Fig.  19. 

2co 

where  a2  +  p2  ^  1,        0  ^  a  <  1. 

Owing  to  the  substitution  r        -. 

G:3 

we  may  so  choose  2  <o'  that  i  <     <  i 

It  follows  that  p  >  i  VS.  . 
If  further  we  write 

it  is  clear  that  ,- 

a  fact  which  we  shall  find  to  be  very  important  in  the  development  of  the 

Theta-f unctions  (Chapter  X). 

Art.  82.     We  have  interpreted  the  equa- 

!«  tion  A  =  pq*  —  qj/  =»  1  as  denoting  that  the 

l  parallelograms  formed  on  pairs  of  primitive 

\  periods  have  the  same  area.     Let  2  5,  2  to' 

\  be  a  pair  of  primitive  periods.     The  quan- 

\  tities  2  co  and  2  Z'  determine  a  triangle,  and 

\  all  such  period-triangles  have  the  same  area. 

6  *a        Let    1 2  S  I  -  I. 

Fig.  20.  2'~, 

Then  if  =-^  -  a  +  ttf,  the  area  of  the 
triangle  is  &-  and  that  of  the  period-parallelogram  is  £P.  This  quan- 
tity  being  constant  for  all  equivalent  primitive  pairs  of  periods,  we  have 

Q      const. 
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From  this  it  is  seen  that  0  is  a  maximum  when  I  is  a  minimum.  If  then 
fl  is  to  have  its  greatest  value,  we  must  choose  the  first  period  2  5  so  that 
it  has  the  smallest  possible  value. 

If  the  ratio  of  the  periods  is  a  pure  imaginary,  then  a  =  0  and  p  «  1. 
In  this  case 

\h  |-  |e™*|  =ie-*<  ,V 

EXAMPLE 

Ii(ova)2  and  co5  are  periods  of  <f>(u)  and  if 

29w5  -  17  a>j  +  lla>2, 

show  that 

w  —  b(ox  +  3o>2  —  S(09 

<o'  -■  3  o)x  +  2  o>2  —  5  a)8 
are  a  pair  of  primitive  periods  of  <f>{u).  [Forsyth.] 


CHAPTER  V 

r 

CONSTRUCTION  OF  DOUBLY  PERIODIC  FUNCTIONS 

Hermitef8  Intermediary  Functions.     The  Eliminant  Equation. 

Article  83.  Having  established  the  existence  of  the  doubly  periodic 
functions,  we  shall  next  show  how  to  construct  such  functions  and  natur- 
ally the  simplest  ones  possible. 

The  expression 

0(u)=   %  Ake    a  " 

is  a  simply  periodic  function  which  can  be  developed  in  positive  ascending 
powers  of  u  —  u0,  and  which  is  not  indeterminate  or  infinite  for  any  finite 
value  of  u,  provided  the  constants  At  have  been  suitably  chosen. 

A  function  which  is  developable  in  a  convergent  power  series  in  ascending 
positive  integral  powers  and  in  the  finite  portion  of  the  plane  nowhere 
becomes  infinite  or  indeterminate  is  an  integral  transcendental  function 
(see  Chapter  I).     Such  a  function  is  <p(u)  above. 

The  question  is  asked:  Is  there  an  integral  transcendental  function  which 
has  besides  the  period  a  another  period  bt 

Liouville  [Crellefs  Journ.,  Bd.  88,  p.  277]  answered  this  question  by  prov- 
ing the  following  theorem:  An  integral  transcendental  function  which  is 
doubly  periodic  is  a  constant. 

We  need  only  study  the  function  within  the  first  or  initial  period  paral- 
lelogram, i.e.,  the  one  which  has  the  origin  as  a  vertex  and  which  lies  to  the 
right  of  this  vertex.  For  every  point  u  of  the  plane  is  congruent  to  a  point 
u'  in  the  first  parallelogram,  that  is, 

u  =  u'  +  ka  -f  lb, 

where  k  and  I  are  integers.    The  function  has  therefore  the  same  value  at 
u  and  at  u'. 

An  integral  transcendental  function  becomes  infinite  for  no  finite  value 
of  the  argument.  Consequently  the  function  remains  finite  in  the  first 
period-parallelogram  and  therefore  the  absolute  value  of  the  function  in 
this  parallelogram  is  smaller  than  a  certain  finite  quantity  M .  Further, 
since  the  function  at  points  without  the  first  period-parallelogram  always 
takes  such  values  as  it  has  within  this. parallelogram,  it  remains  in  the 
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whole  plane  less  in  absolute  value  than  Jf .     But  an  integral  transcendental 
function  2 

which  remains  finite  for  arbitrarily  large  values  of  u  is  a  constant,  since 
g(u)  can  remain  finite  only  if  Oi  =  0  =  a*  =  a$  =  •  •  •     . 
The  following  is  a  more  direct  proof  of  Laouville's  Theorem. 

the  condition  that  . .     ...       ... 

*(w  +  b)  =  *(w) 

and  consequently  k2nb 

Ake    a    =Ah 

h  *— » 

Since  -  is  an  irrational  quantity,  e    a    f*  1,  and  therefore 

a 

Ak  =  0  (A  =  ±  1,   ±  2,  .  .  .  ). 
It  follows  that 

$(u)  -  AQ\ 

and  consequently  there  is  no  integral  transcendental  function  which  is 
doubly  periodic. 

Art.  84.  We  shall  now  seek  to  form  a  doubly  periodic  function  which 
has  the  character  of  a  rational  function  and  which  may  therefore  be  written 
in  the  form  ^(..\ 

where  3>(u)  and  ¥(u)  are  integral  transcendental  functions.     We  may 
write  *-+«       k2n  *-+*       k2n% 

*(^)=  X  Ake  a  u>    ^m=  X  Bke  a  " 

*- -oo  Jb--oo 

where  Ak  and  Bk  are  constants,  so  chosen  that  the  two  series  are  convergent. 
Since  $(u)  and  ¥(u)  both  have  the  period  a,  their  quotient  <f>(u)  has  the 

period  a.     We  therefore  have  to  bring  it  about  that  the  quotient     y^  has 
also  the  period  b.  *w' 

We  must  so  determine  the  functions  $(u)  and  ¥(u)  that 

$(M  +  b)=  T(u)$(u), 
V(u  +  6)  =  T(u)V(u), 

where  T(u)  is  a  function  of  u.    If  we  succeed  in  this,  then 
or  <f>(u)  has  also  the  period  b. 
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It  will  be  advantageous  to  make  our  choice  so  that  $(w  +  6)  haa  the 
same  zero  as  &(u),  and  consequently 

<P(ti) 

does  not  vanish  or  become  infinite  for  any  finite  value  of  u.    This  will  be 

effected  if  we  write 

T(u)  =  e°^\ 

where  G(u)  is  an  integral  function  in  u. 

We  have  then  to  seek  a  function  $(u)  and  a  function  ¥(u)  so  that 

$(u  +  a)  -  *(u),  ¥(u  +  a)  -  V(u), 

4>(u  +  6)=  6°<«>*(u),        ¥(u  +  6)=  e°<">^(u). 

We  shall  next  bring  about  a  further  limitation  in  that  we  determine 
$(u)  and  ¥(!*)  so  that  0(u)  is  an  integral  function  of  the  first  degree  in  u. 
We  will  then  have 

4>(u  +  a)  =  *(w),  ¥(u  +  o)=  ¥(u), 

*(w  +  &)  =  eAM+**(u),        ¥(u  +  6)=  «A"+^(w), 

where  X  and  //  are  constants  which  are  at  our  disposal.  We  shall  see  that 
there  is  an  infinite  number  of  such  functions. 

Hermite  *  called  them  "doubly  periodic  functions  of  the  third  sort 
(espece)" 

If  $(u  +  a)—  v$(u)  and  <S>(u  -f  b)=  i/$(ti),  where  v  and  i/  are  con- 
stants, one  or  both  being  different  from  unity,  then  $(w)  is  a  doubly  peri- 
odic function  of  the  second  sort;  and  if  v  =  1  =»  1/  we  have  the  doubly 
periodic  functions  of  the  first  sort,  which  are  properly  the  doubly  periodic 
functions. 

Note  that  the  word  sort  (espece)  used  here  in  no  manner  connects  a 
doubly  periodic  function  of  the  first  sort,  say,  with  an  elliptic  integral  of 
theirs/  kind  (espece),  a  term  which  will  be  employed  later. 

*  Hermite  (Lettre  a  Jacobi;  Hermite's  (Euvres,  1. 1,  p.  18)  first  considered  these  func- 
tions. Briot  and  Bouquet,  F emotions  EUiptiques,  p.  236,  called  them  "intermediary 
functions"  They  are  sometimes  called  quasi-  or  pseudo-periodic.  See  also  Hermite, 
"Cours"  (4°*  eU),  pp.  227-234;  Hermite,  Note  8ur  la  thtorie  des  fonctions  in 
Lacroix,  Calcul  (&ae  6d.),  t.  2,  p.  384,  which  is  reprinted  in  Hermite's  (Euvres,  t.  2, 
p.  125;  Hermite,  Note  sur  la  thiorie  des  fonctions  elliptiques,  Camb.  and  Dubl.  Math. 
Journ.,  Vol.  Ill  (1848);  Hermite,  (Euvres,  p.  75  of  Vol.  I;  CreUe,  Bd.  100;  Comptes 
Rendu*  (1861),  t.  53,  pp.  214-228,  and  Comptes  Rendus  (1862),  t.  55,  pp.  11-18,  85-91; 
Biehler,  These,  1879;  Painlevl,  Ann.  de  la  Facultt  des  Sciences  de  Toulouse,  1888; 
Appell,  Ann.  de  VEcole  Normals,  3d  Series,  Vols.  I,  II,  III  and  V;  Picard,  Comptes 
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£j*t.-85.    From  the  formula 


••••. 


•     •  .         *  ..I    ti 


*(u)«  2)  A*6 

•  ,  *- -oo 

''it  follows  at  once  that 

•"■••   •  *-+oo  2«'     ^.. 


p    "• 


• 


• 


••• 


$(tt  +  b)=  2J  Ajk6 


*--oo 


-.    •  b 

•  "  ••  _  _  m- 


If  with  Hermite  we  write  Q  =  e  °,  it  follows  that 

*-  +oo  2«t 

♦  (U  +  6)-    J)   AjfeQ^e    «   •  (1) 


*--ao 

On  the  other  hand  we  had 

*(ii  +  6)- «A"+'l*(tt).  .     * 

2  id 
If  on  the  right-hand  side  we  write  for  3>(u)  its  value  and  put  X  =  —  g, 

we  have  *  a 

4>(u  +  6)=e*  X  A*ea  •  <2> 

A- -oo 

In  this  formula  k  is  an  integer  and  we  shall  choose  the  quantities  so 
that  g  is  also  an  integer.     2« 

If  further  we  write  t  =  e  a  and  equate  like  powers  of  t  in  formulas  (1) 
and  (2),  we  have  for  the  determination  of  the  A's  the  formula 

AmQ     =  epAm-g, 

If  we  take  the  logarithms  of  both  sides  of  this  equation,  we  have 

ti  +  log  Am-g  -  log  Am  +  2  m  log  Q  +  n  2  jrt,  CO 

where  on  the  right  n2n  has  been  added,  since  the  logarithm  Is  an  infinitely 

multiple-valued  function. 

We  shall  further  write  .& 

/£  —  *ri-  y,     so  that  e*  =  e"*0'  —  Q", 
a 

or  /£  =  v  log  Q. 

Since  the  constant  /*  is  perfectly  arbitrary,  v  is  also  arbitrary.  It  follows 
directly  from  (i)  that 

log  Am„  -  log  Am  _  2  w  _  v  +  «2«  .  Cd) 

log  Q  log  Q 

'   We  note  that  m,  n,  and  y  are  integers,  and  we  seek  the  most  general 
solution  of  this  equation. 

If  for  brevity  we  put  °^     *  =  c*,  the  equation  (ii)  becomes 

2  id 
c»-a  -  cm  =  2  m  -  y  +  n  ■ — -  .  (iii) 

logQ 


> 
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To  determine  first  a  particular  solution  of  tfcis  equation,  write 

ck  =  ak2  +  pk, 

where  the  constants  a  and  p  are  to  be  determined. 

Since  Cm-0  =  a  (to  —  g)2  +  P(m  —  g)     and 

cm  —  am2  +  0m, 
we  have  from  equation  (iii) 

-  2  aro£  +  <K02-ft*-2ffi-i/  +  n-^. 

Since  this  equation  must  be  satisfied  for  every  value  of  to,  the  coefficients 
of  like  powers  of  to  on  either  side  of  it  must  be  equal.     We  thus  have 

-2«g-2,    ag*-(k,=-v  +  n^; 
and  consequently 

9  9 

We  may  give  to  the  arbitrary  constant  v  a  value  and  we  shall  write 
v  -=  g.    It  follows  at  once  that 

1      a      —  n  2  m 
a= — ,     o  =  — ; — — • 

9  0log« 

These  values  written  in  the  formula 

ck  =  ak2  +  0* 

will  give  the  particular  solution  of  the  equation 

c«-a-  cm  -  2  to  -  v  +  n  — ^--  (iii) 

logQ 

We  may  write  the  general  solution  in  the  form 

where  Cm  is  a  function  of  to. 

Writing  for  cm  its  value,  we  have 

» 

logQ  p 

J  _  _,  e«m»  log  0  +  (0m  +  C.)  log  0 

Writing  for  a  its  value  from  above  and  putting  pm  +  Cm  =  DTO,  we  have 

—  l     o  -  !5- 


mi    or 
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Finally,  putting  Dm  log  Q  =  log  Bm,  we  have 

where  2?m  is  a  new  function  of  m.    Here,  indeed,  we  have  not  deter- 
mined Am,  since  Bm  is  not  determined;  but  we  have  found  a  suitable  form 
for  Am. 
Returning  to  the  original  equation 

AmQ2m=  e'Am-g,    it  follows  that 

Q2mQ~  9 Bm  =  Q>Q       '    Bm-m 

or  Bm_a  -  Bmt 

where  m  and  gr  are  integers. 

The  integer  g  being  arbitrary  we  shall  write  g*=*  —  k,  where  k  is  a  positive 
integer.    We  thus  have 

Bm+k  —  Bm. 

It  follows  at  once  that 

B*  =»  B0, 

Bk+i  a  Bit 

£*+2   =  #2> 


^2*-l   =  Bk-lf 

B2k  =  Bk  =  Bq. 

We  thus  see  that  the  constants  B0,  Bif  B2,  .  .  .  ,  B*-i  repeat  themselves 
but  are  otherwise  quite  arbitrary. 
It  has  thus  been  shown  that  the  function 

m-+ao  m*  m2«t 

*(«)  -  2  *■**• 


m-— oo 


satisfies  the  functional  equations 

-  — (2u+6) 

$(M  -ft)  =  e    •  $(w). 

This  function  4>(u)  is  the  most  general  integral  transcendental  function 
which  satisfies  these  two  equations.    It  contains  the  k  arbitrary  constants 

Bq,  B\,  2?2;   •   •   •   t  Bk-i- 

Art.  86.  It  remains  to  be  proved  that  the  series  through  which  the 
function  3>(u)  has  been  expressed  is  convergent.  Instead  of  the  con- 
vergence of  the  series  itself,  we  may  consider  the  convergence  of  the  series 
of  moduli  of  the  single  terms,  that  is,  of  the  series 

m-+oo 

X|  m3      2m'      m 

A 


m--oo 


Q 


k 


u 

ea 
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In  this  series  the  coefficients  |  B0  \,  |  Bi  \ ,  .  .  .  ,  |  Bk-i  |  repeat  them- 
selves. We  collect  all  those  terms  which  contain  |  B0  |  and  likewise  all 
those  which  contain  |  JBi  |,  etc.,  and  take  \  B0\,  \  Bi\,  .  .  .  on  the  out- 
side of  the  summation  signs.  We  thus  distribute  the  above  series  into 
k  new  series  of  which  each  is  multiplied  by  one  of  the  quantities  |  B  |.  If 
each  of  these  series  is  convergent,  then  the  product  of  each  one  of  them  by 
the  corresponding  |  B  |  is  convergent  and  therefore  also  the  sum  of  the 
products,  that  is,  the  above  series  of  moduli,  is  convergent.  If  this  series 
of  moduli  is  convergent,  it  follows  also  a  fortiori  that  the  series  which 
represents  $(u)  is  convergent. 

It  therefore  remains  to  prove  the  convergence  of  the  k  single  series. 
To  do  this  we  may  make  use  of  the  following  well-known  criterion  of  con- 
vergence: 

Suppose  we  have  given  a  series  composed  solely  of  positive  terms 

Vi  +  v2  +  •  •   •  +  vm  +  •  •   •  . 

This  series  is  convergent  if  the  mth  root  of  the  mth  term,  that  is,  ^/v^,  tends 
towards  a  definite  value  which  is  less  than  unity,  with  increasing  values  of  m. 
For  if  y/vm  <  p  <  1,  then  is  vm  <  pm  <  1,  and  vm+\  <  pm+l  <  1,  etc., 
so  that  Hvm  is  less  than  a  geometrical  series  in  which  p  <  1.  The  general 
term  in  the  above  series  is 

m»  2m' 

Qk 

and  the  mth  root  of  this  quantity  is 


TO 


Q 


2*t 


u 


The  second  of  the  above  factors  has  for  all  finite  values  of  u  a  definite 
value  which  is  independent  of  m.     For  the  other  factor  we  may  write 


m 

.6 

— 

m  - 

Q 

k  _ 

e   a 

m 
k 


If  we  put  -  =  a  +  ifi  (where  /?  ^  0,  since  -is  not  real),  we  have 
a  a 

.6 


m  -  —  itia  —  7tB 
a 


and 
It  follows  that 


.b 

XI-  I  I 


\m 


e*i«   =  \e-*fi  . 


Jq|i;=c-"i 


If  /?  is  a  positive  quantity,  the  quantity  e  k  becomes  arbitrarily  small 
for  increasing  values  of  m,  which  proves  the  convergence  of  each  of  the 
above  series. 
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The  condition  that  /?  be  positive  need  not  be  regarded  as  a  limitation. 
For  if  p  is  negative,  we  form  the  quotient 

a  =       1       —  a  —  iff  =       a         ,      —  fl    . 
6      a  +  ip      a2  +  /?2      a2  +  02      a2  +/?21' 

where  the  coefficient  of  i  on  the  right  is  positive.    We  may  therefore  write 

-  =  a'  +  iff',  where  3'  is  positive.     If  then  the  coefficient  of  i  in  -  is  nega- 
te a 

tive,  we  interchange  b  and  a  in  the  whole  investigation  and  thus  form  a 
function  <£(u)  of  such  characteristics  that 

*(w  +  6)  -  *(u), 

$(tt  +  a)  =  €     6  <i>(u). 

The  function  <S>(u)  is  defined  by  the  series 

m-+ao  m*       2xt 


*(«)  =    X  B»Qo*e 


-  mT"" 


m-— ao 

.a 


-  —  (2  ti  +6) 


where  Q0  =  e   6. 

Art.  87.    //*  =  1,  we  have  (Art.  85) 

$(u  +  o)=  $(u), 

-^(2 

<i>(u  +  6)  =  e    °  *(w), 

which  equations  are  satisfied  by  the  series 

4>(u)  -    X  *-«  * «"  °  ". 

m--oo 

where  Bm+i  =  Bm. 

In  this  case,  since  the  B's  are  all  equal,  we  may  write 

m-  +od  2jrt 

*(u)  -  Bo   S   G"**"  °  " 

m-  —oo 

This  is  Hermite's  function  X(w),  when  we  make  B0  —  1.      It  is  the 
simplest  intermediary  function  and  is  called  the  Chi-function. 

For  k  =  2,  we  have 

$(u  +  a)  =  $(u), 

-  —  (2u+6) 

$(w  +  6)=e     °         *  *(u) 


m-+oo  m*       2  in 

m —  u 

a 

9 


and  *(«)=     £  BmQ2e 

m--oo 
#m+2  =  Bm. 
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In  this  case  $(u)  contains  the  two  arbitrary  constants  B0  and  B\.  We 
may  therefore  write 

<i>(u)  =  B0*o(ti)  +  Bi*i(w), 
*  where  *<>(")  -    X  Q2*e  °       '         ,      (m  =  2  /1) 

*i(u)  =    X  0  ea  »     (m- 2/i  +  l). 

II"  —00 

The  constants  Bo  and  Bi  being  arbitrary,  we  choose  Bo  —  1,  and  B\  =■  0, 
and  thus  have  a  particular  solution  $o(")  of  the  functional  equations; 
writing  BQ  =  0  and  Bi  =  1  we  have  another  particular  solution  <S>i(u). 

The  functions  4>0(w)  and  <i>i(w)  are  the  remarkable  functions  first  intro- 
duced into  analysis  by  Jacobi  and  known  as  the  Jacobi  Theta-functions.* 
Jacobi  employed  a  somewhat  different  notation,  which  we  will  have,  if  we 
write 

It  follows  then  that 

*o(«)  -    S  V'e  °  "' 

0  —  —  GO 


*--00 


Jacobi  further  wrote  instead  of  a  the  quantity  4  K,  and  instead  of  b  the 
quantity  2  iK',  and  consequently 


9  =  e     K. 
The  above  functions  become 

/1—  +00  «jrt* 


*o(u)  =  ©i(u)  =    5J^*, 


/I™  —  00 


*!(m)  =  H,(m)  =    2)  ?  c 


w™  —00 


*  In  his  memorial  address  Lejeune-Dirichlet  eulogized  Jacobi  as  follows  (see 
Jacobi,  Gea.  Werke,  I,  p.  14) :  "  Bedenkt  man,  class  die  neue  Function  jetzt  das  panze 
Gebiet  der  elliptischen  Transcendenten  beherrscht,  dass  Jacobi  aus  ihren  Eigenschaften 
wichtige  Theoreme  der  hdhreren  Arithmetik  abgeleitet  hat,  und  dass  sie  eine  wesent- 
liche  Rolle  in  vielen  Anwendungen  spielt,  von  welchen  hier  nur  die  vermittelst  dieser 
Transcendenten  gegebene  Darstellung  der  Rotationsbewegung  erwahnt  werden  mag, 
so  wird  man  dieser  Function  die  nachste  Stelle  nach  den  langst  in  die  Wissenachaft 
aufgenommenen  Elementartranscendenten  einraumen  miissen." 
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Art.  88.    If  we  put 

9K  }      *o(«> 
it  is  seen  that      <f>(u  +  a)  =  **  jtt  +  flj  =  flM  ,  fttf)> 

_?_£(2tt+6) 

It  is  thus  shown  that  the  function  <fi(u)  is  a  doubly  periodic  function  hav- 
ing the  periods  a  and  b.    This  function  <£(u)  cannot  be  a  constant,  for  if 

« 

*o(*0 
then  $i(u)=*  C$q  (w),  which  is  not  true  since  $o(w)  is  developable  in  the 

u 

even  powers  of  e  a     while  <i>i(u)  is  developable  in  the  odd  powers. 

The  functions  $(u)  which  have  been  considered  do  not  become  infinite 
or  indeterminate  for  any  finite  value  of  u\  they  have  the  character  of 
integral  functions  and  may  be  developed  in  power  series  which  proceed  in 
positive  integral  powers.  They  are  integral  transcendental  functions 
(Chapter  I). 

Art.  89.  Historical.  —  Abel  ((Euvres,  Sylow  and  Lie  edition,  T.  I,  p.  263 
and  p.  518,  1827-1830)  showed  that  the  elliptic  functions  considered  as  the 
inverse  of  the  elliptic  integrals  could  be  expressed  as  the  quotient  of  infinite 
products.  These  infinite  products  Jacobi  [Gesam.  Werke,  Bd.  I,  p.  198, 
1829]  introduced  into  analysis  under  the  name  of  Theta-functions,  and  by 
expanding  them  in  infinite  series  (see  Chapter  X)  he  discovered  many  new 
properties  other  than  those  which  had  been  previously  employed  in  mathe- 
matical physics  by  French  mathematicians,  notably  by  Poisson  and  Fourier 
(Sur  la  Thiorie  de  la  Chaleur). 

Jacobi  [Fund.  Nova,  p.  45;  Werke,  Bd.  I,  p.  497]  founded  the  whole 
theory  of  the  elliptic  functions  upon  these  new  transcendents,  which  made 
the  elliptic  functions  remarkably  simple,  as  well  as  their  application,  for 
example,  to  rotary  motion,  the  swing  of  the  pendulum,  and  innumerable 
problems  of  physics  and  mechanics;  also  through  these  Theta-functions  the 
realms  of  geometry  were  essentially  widened  and  many  abstract  properties 
of  the  theory  of  numbers  were  revealed  in  a  new  light.  In  the  present 
treatise  these  Theta-functions  are  to  be  regarded  as  the  fundamental 
elements. 
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Art.  90.  The  intermediary  functions  of  the  kth  order  or  degree.  —  It  is 
clear  that  we  may  write  the  function  $(u)  of  Art.  85  in  the  form 

*(u)=  B0*o(u)+  Bx$i(u)+  •  •  •  +  Bk-i$k-i(u), 

where  ^^  illk+K)t  2« 

*a(u)=   %  q    2*    e*       b 

(X  =  0,  1,  ...,*-  1). 

Such  functions,  for  reasons  given  in  Art.  92,  are  said  to  be  of  the  fcth 
degree  or  order.  We  shall  next  prove  that  there  are  k  (and  not  more  than  k) 
independent  intermediary  functions  of  the  kth  order. 

Suppose  that  we  have  k  +  1  such  functions 

which  satisfy  the  functional  equations 

4>(w  +  a)=  $(w), 

---(2«+6V 

<i>(u  +  6)=e    °  <l>(u). 

These  functions  are  therefore  of  the  form 

¥«(u)  =  B0ia)*o(u)+  Bi(tt)*i(tO+  •  •  •  +  B*(-l**-iM 

(a  =  1,  2,  .  .  .  ,  k  +  1). 

We  have  at  once,  if  we  take  p(=*l)  as  the  coefficient  of  ¥a(u), 

0  -  -  pVa(u)+  B0w*o(u)+  Bi(a)*i(w)4-  •  •  •  +  B*(-i**-i(") 

(a  -  1,  2,  .  .  .  ,  k  +  1). 

In  these  k  +  1  equations  we  may  consider  p,  <S>0,  <i>i,  .  .  .  ,  $*-i  as 
unknown  quantities;  then,  since  the  equations  are  homogenous,  either 
their  determinant  must  be  zero,  or  all  the  unknown  quantities  are  zero. 
The  latter  cannot  be  the  case,  since  p  =  1. 

We  must  therefore  have 


9x(u)f     B0(1),      •    •  •  ,  £*-i 
V2(u),     Bo(2),       ft?i 

¥*+1(u),  B0(*+1),  •  •  •  .  *#» 


=  0. 


If  this  determinant  is  expanded  with  reference  to  the  terras  of  the  first 
columji,  we  have 

Cl¥i(i*)+  CyP2(u)+  -  .  .  +  Cfc+i^fc+i(tt)-  0, 

where  the  Cs  are  the  constant  minors  (sub-determinants). 

We  thus  see  that  there  exists  a  linear  homogeneous  equation  with  con- 
stant coefficients  among  any  k  +  1  intermediary  functions  of  the  ftth 
degree. 
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Art.  91.     The  zeros.  —  In  the  initial  period-parallelogram  there  is  a 
congruent  point  v!  corresponding  to  any  point  u  in  the  it-plane,  such  that 

u  =  u'  +  Xa  +  fib, 

where  X  and  fi  are  integers. 
We  have 

*(u)  =  <i>(u'  +  fib  +  Xa)  =  <l>(u'  +  fib), 

and  further, 

-—  (2u+fc), 

*(u  +  6)    =  e    °  &(u), 

-  — (2i«+3&) 


-  —  (2u+56) 

<i>(w  +  3  6)=e    °  *(w  +  26), 


*(w  +  fA)  =  e    a  *(u  +  (ft  -  1)  6). 

When  these  equations  are  multiplied  together,  we  have 

-,  ,%  -^[2^+6(1+3+5+-  •  -+2A.-D]    _       x 

$(u  +  fib)=e    a  &(u), 

or  $(w  -f  /*)=  e    a  4>(w). 

It  follows  that 

-— (2/^  +  ^6) 

*(u)  =  *(w'  +  /i6  +  Ja)  -  e    a  *(u'). 


Since  the  exponential  factor  is  different  from  zero,  it  follows  that  $(u) 
can  only  vanish  when  <S>(w')  equals  zero.  We  may  therefore  limit  our- 
selves to  the  discussion  of  $(u)  within  the  initial  period-parallelo- 
gram. 

Since  an  integral  transcendental  function  can  have  only  a  finite  number 
of  zeros*  (Art.  8)  within  a  finite  surface-area,  it  follows  that  there  are  only 
a  finite  number  of  zeros  of  $(u)  within  the  period-parallelogram.  This 
parallelogram  may  be  constructed  in  different  ways.  If  from  any  point 
Q  in  the  w-plane  we  measure  off  both  in  length  and  direction  the  quantities 
a  and  b  and  draw  parallels  through  the  end-points,  we  have  a  period- 
parallelogram  of  the  function  with  the  periods  a  and  6.  If  starting  with 
this  parallelogram  we  cover  the  plane  with  similar  parallelograms,  it  is 
seen  that  the  plane  is  differently  divided  from  what  it  was  in  the  former 
distribution  of  parallelograms,  where  the  first  initial  parallelogram  had 
the  origin  as  one  of  the  vertices. 

*  Cf .  Forsyth,  Theory  of  Functions,  p.  62. 
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It  will  be  convenient  for  the  following  investigation  if  the  initial  period- 
parallelogram  is  so  situated  that  there  are  no  zeros  of  the  function  upon 
its  sides.    To  effect  this  let  QA'C'B'  be  any  period-parallelogram. 

As  there  can  be  only  a  finite  number  b^ 

of  zeros  of  4>(u)  within  this  parallelo- 
gram, it  is  evident  that  upon  the  line 
QB'  there  is  a  point  D  such  that  there 
is  no  zero  of  the  function  on  the  line 
DE  which  is  drawn  parallel  to  QA'  =  a. 
Similarly  there  will  be  a  point  F  on  the  p.    21 

line  QA'  such  that  there  is  no  zero  of 
the  function  on  the  line  FG  drawn  parallel  to  QB'  =  6.  The  lines  DE 
and  FG  intersect  in  a  point  P,  say.  We  take  P  as  the  vertex  of  a  new 
parallelogram  PACB.  We  shall  see  that  there  are  no  zeros  of  the  func- 
tion <t>(u)  on  the  sides  of  this  parallelogram.  On  the  side  PE  there  is  by 
construction  no  zero.  Also  upon  EA  there  can  be  none  owing  to  the 
relation  <i>(u  +  a)=  ^(u),  so  that  <£(u)  takes  the  same  values  upon  EA 
as  upon  DP.  Upon  PG  likewise  by  construction  there  is  no  zero  of  the 
function  4>(u)  and  upon  GB  there  is  also  none,  since 

&(u  +  6)  -  e    °  *(t*). 

Hence  upon  the  sides  PA  and  PB  there  are  no  zeros  of  the  function.  It 
follows  also  on  account  of  the  two  functional  equations  just  written  that 
there  are  no  zeros  on  the  sides  AC  and  BC. 

Art.  92.  We  may  now  apply  the  following  well-known  theorem  of 
Cauchy  :*  If  a  function  <b(u)  within  a  definite  region,  boundaries  included, 
is  everywhere  one-valued,  finite  and  continuous,  and  if  N  denotes  the  number 
of  zeros  within  this  region,  then  is 

2ttiJ  4>(u)       ' 

.c 

where  the  integration  is  to  be  taken  over  the 

boundaries  of  this  region  and  in  the  direc- 
tion such  that  the  region  is  always  to  the  left 
This  theorem  is  applicable  to  our  func- 
tion <J>(w)  which  is  infinite  for  no  finite 
Fig.  22.  value  of  u.     The  region  in  question  is  the 

period-parallelogram  PACB.    We  therefore  have ,  if  we  write  ^(u)  =     /  ;> 

<P(u) 

2mN  =  /     Tr*(u)du+  I    iT*(u)du+  I     yfr(u)du+  I      ^(u)du. 

•/PA  J  AC  JOB  UBP 

*  Cf.  Forsyth,  he.  cit.t  p.  63;  Osgood,  loc.  cit.,  p.  282.  Professor  Osgood  demands 
that  the  curve  be  analytic  (regular)  for  all  points  within  the  boundaries  and  continuous 
for  all  points  of  the  boundaries.    See  the  theorem  at  the  end  of  Art.  52. 
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We  may  transform  these  integrals  of  the  complex  variable  into  integrals 

of  a  real  variable  L     Let  u  take  the  value  p  at  P;  then,  since  PA  =  a,  we 

may  write  all  the  values  which  u  can  take  on  this  portion  of  line  PA  in  the 

form 

u  =  p  +  at, 

where  0  =  I  «  1. 
It  follows  that 


Jyfr(u)du=  a  I    &(p  -f  af)dt. 
pa  Jo 


Further,  the  variable  u  has  at  A  the  value  p  +  a,  and  since  AC  «»  6,  we 
have 

J&(u)du=  b  I  i?(p+  a  +  bt)dt. 
ac  Jo 

Similarly  u  has  at  B  the  value  p  +  6,  and  therefore  all  values  of  u  on  CB 
have  the  form  p  +  6  -f  of,  and  consequently 

J^t(u)du  =  a  I   yjr(p+  b  +  a*)d*  «■  -  a  /   VCP+  6  +  <*0<k 
Finally  we  have  in  the  same  manner 

Jyjr(u)du=  b  f  1r(p  +  bt)dt=  -  f  V(P  +  to)d*. 
*p  J\  Jo 

It  is  thus  seen  that 

.  -  —  (2u+6)_ 

Further,    since    $(«  +  c)  =  9(u)    and    <P(u  +  b)  =  e    °  <P(u),   it 

follows  at  once  through  logarithmic  differentiation  that 

^r(u+  a)  =^r(u)     and     yfr(u+b)  =Vr(u) 

a 

These  values  substituted  in  the  above  integrals  give 


2mN=aF^dt, 
Jo      a 


or  N  —  k. 

We  thus  see*  that  the  number  of  zeros  of  the  function  $(u)  which  lie 
within  the  period-parallelogram  is  equal  to  the  integer  k  which  appears 
in  the  second  functional  equation  which  $(u)  satisfies. 

*  a.  Hermite,  "  Cours"  [4th  ed.],  p.  224. 
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In  algebra  we  say  an  integral  rational  function  which  vanishes  for  k 
values  of  u  in  the  w-plane  is  of  the  Ath  degree.  In  a  corresponding  manner 
we  say  of  our  function  $(u),  it  is  of  the  kth  degree  or  order,  because  it 
vanishes  at  k  points  within  the  period-parallelogram. 

Art.  93.     For  k  =  1,  we  had  in  Art.  87 

--(2«+6), 

*(w  +  b)  =  e    a  *(u). 

After  the  theorem  just  proved  we  know  that  there  is  one  and  only 
one  zero  of  the  function  4>(w)  which  satisfies  these  two  functional  equations 
in  the  period-parallelogram.  We  shall  seek  this  zero  in  the  initial  period- 
parallelogram.     We  had 

m-+»  2  at 

m — u 


$(")  =    %  Qm'e    °     =  X(u). 


m-»— » 


Writing  m  =  —  (n  4-  1)  in  this  formula,  it  becomes 


n-  +  oo  2  art  x 

X(«)  =   %  Q("+1),e~U<"+1) 


a 


n— — oo 

(2n+l)-iei   -— -ti(n+l> 

e  a  e    * 


=  S  Qn\ 


n-  -oo 


"  VV*       q  -  (2  nd+6-2  nu-2  u) 


n--ao 


If  we  give  to  u  the  value  ■  in  the  above  formula,  it  becomes 


\      «      /       n--oo 


n-+oo  n—  +  oo 


=  2  q-^o»«- <»+«•*- -  2;  <2»,+»(-i)n. 


n— — oo  n«»— oo 


If  we  also  write  — ^—  in  the  original  expression  for  X(w),  it  becomes 


m-+oo  m- +oo 


X^^-±i\  =   J)  Q»,,Qme'rfm  =  +    J  Qm'+»»(-  i)». 

\      ^      /       m._oo  m»-ao 

Comparing  the  two  expressions  thus  obtained  for  X(^— — V  it  is  seen  that 

•they  differ  from  each  other  only  in  sign,  and  consequently  it  necessarily 
« 


follows  that 

X 


m-* 
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Since  the  zero  of  the  intermediary  function  <i>(u)  of  the  first  order,  i.«.,  of 
X(u),  is  the  intersection  of  the  diagonals  of  the  initial  period-parallelogram, 
it  follows  that  X(u)  =  0  at  all  the  intersections  of  the  diagonals  of  the 
parallelograms  which  are  congruent  to  this  initial  parallelogram. 

Remark.  —  The  question  might  be  raised  as  to  whether  there  were  zeros 
of  X(u)  on  the  boundaries  of  the  initial  period-parallelogram.  We  saw 
in  Art.  91  that  it  was  always  possible  so  to  place  the  period-parallel- 
ogram that  its  boundaries  were  free  from  zeros.  If,  however,  we  con- 
sider as  we  do  here  a  definite  period-parallelogram,  viz.,  the  one  where  the 
origin  is  the  vertex  and  which  lies  to  the  right  of  the  origin,  we  do  not 
a  priori  know  that  there  is  no  zero  of  X(w)  upon  its  boundaries. 

Suppose  that  the  period-parallelogram  which  has  u  —  p  as  one  of  its 
vertices  is  so  drawn  that  there  are  no  zeros  upon  its  boundaries.     There 

is  one  zero  within  the  period-parallelogram,  since 
<£>(?*)  is  of  the  first  degree.  The  value  of  u  at  this 
point  may  be  expressed  in  the  form 

p  +  Xa  4-  v>6, 

p.    23  where  X  and  v  are  proper  fractions.     If  now  we 

cover  the  w-plane  with  congruent  parallelograms, 
there  does  not  lie  a  zero  of  X(w)  on  any  of  the  boundaries  of  these  paral- 
lelograms, and  within  each  parallelogram  there  is  always  one  and  only 
one  zero.    Since  all  the  zeros  are  congruent  one  to  the  other  and  since 

from  above  °         is  one  of  them,  we  must  have 

2 

p  +  Xa  +  vb  -  £±1  +  ga  +  lb, 

where  g  and  I  are  integers.     Every  zero  of  X(w)  may  be  expressed  in  this 

form,  and  therefore  also  the  zero  which  we  suppose  may  lie  upon  one  of 

the   boundaries  of   the   initial  period-parallelogram,  L 

say  at  L,  where 

L  =  b  +  #a, 

t>  being  a  proper  fraction. 
We  would  then  have 

n  -L  h  O  a 

^^  +  ga  +  lb=b  +&a,  Fig.  24. 

a  21-  1 


and  consequently  , 

H         J  b  1  -  2#  +  2g 

But  the  right-hand  side  of  this  expression  is  a  rational  number,  which  is 
contrary  to  what  has  been  proved  in  Art.  71.     When  L  lies  upon  any  other 
side  of  the  parallelogram,  we  may  derive  a  similar  result  and  thus  by  a     * 
reductio  ad  absurdum  show  that  there  does  not  lie  a  zero  of  X(w)  upon  the 
boundary  of  the  initial  period-paraUdogram. 
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The  General  Doubly  Periodic  Function  Expressed  through  a 

Simple  Transcendent. 

Art.  94.  We  shall  next  consider  a  doubly  periodic  function  F(u) 
which  has  nowhere  in  the  finite  portion  of  the  plane  an  essential  singularity. 
Such  a  function  has  only  a  finite  number  of  zeros  and  a  finite  number  of 
infinities  within  a  finite  area.  We  may  limit  our  study,  as  shown  above, 
to  the  initial  period-parallelogram.  We  shall  assume  that  within  this 
parallelogram  the  function  F(u)  has  the  infinities  u\,  u2l  .  .  .  y  Un]  and 
we  shall  further  assume  that  these  infinities  are  of  the  first  order,  so  that 
in  the  neighborhood  of  any  one  of  them,  u\  say,  F(u)  has  the  form 

F(u)  = h  c0  +  c\(u  —  u\)  +  c2(u  —  ui)2  +  •  •  •  , 

u  —  U\ 

where  d  and  the  c's  are  constants.  * 

We  shall  see  that  every  such  function  may  be  expressed  through  the 
general  intermediary  functions  $(u).  We  shall  form  such  a  function 
where  the  integer  k  is  taken  equal  to  n  +  1  and  which  therefore  satisfies 
the  two  functional  equations 


<S>(u  +  a)  =  *(w), 

<|>(tt  +  &)  =  e~  n  +  "  °  <i>(u). 


-(n  +  l)-(2u+6) 


There  being  n  +  1  arbitrary  constants  in  this  function,  we  may  write  it 
in  the  form 

*(w)  =  B0*o(u)  +  #i*i(")  +  ■  ■  •  +  Bn&n(u). 

The  constants  B0}  B\,  .  .  .  ,  Bn  may  be  so  determined  that  the  function 
4>(u)  becomes  zero  of  the  first  order  on  the  points  u\,  u2,  .  .  .  ,  un. 
For  write 

*(t*0  -  B0*oM  +  Bi*i(ui)  +  -  •  •  +  B„<l>n(ui)  =  0, 

*(u2)  =  B0$q(u2)  +  B.i*i(u2)  +  •  •  •  +  Br&n(u2)  -  0, 

....... 

*(Un)  «  B0$o(Un)  +  «i*i(ll*)  +  •    •    •  +  Bn$>n(Un)  -  0. 

In  these  equations  we  may  consider  the  B's  as  the  unknown  quantities. 
We  have  then  n  equations  with  n  +  1  unknown  quantities,  from  which 
we  may  determine  the  ratios  of  the  B's  so  that  <f>(w)  becomes  zero  of  the 
first  order  at  all  the  points  u\t  u2,  .  .  .  ,  v*.  By  hypothesis  F(u)  be- 
comes infinite  of  the  first  order  on  all  these  points. 
Form  the  product 

f{u)  -  *(u)  F(u). 
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It  is  seen  that 

</>(u  +  a)  -  *(u  +  a)  F(u  +  a)  =  $(u)  F(u)  =/(u); 
and  also 

/(tt  +  6)  =  $(w  +  6)  F(u  +  6) 

-<n+  D^(2i«+6). 

-6  a  *(u)  F(u), 

-(n  +  l)-(2i«+6) 

or  /(i*  +  b)  -  e  a  /(u). 

From  this  it  is  seen  that  f(u)  is  also  one  of  the  intermediary  functions 
which  satisfies  the  same  functional  equations  as  does  $(u).  Further, 
since  <J>(u)  becomes  zero  of  the  first  order  at  the  same  points  at  which 
F(u)  is  infinite  of  the  first  order,  the  product  f(u)  =  4>(u)  F(u)  is  nowhere 
infinite  in  the  finite  portion  of  the  plane.  A  one-valued  analytic  function 
which  does  not  have  an  essential  singularity  in  the  finite  portion  of  the 
plane  and  in  this  portion  of  plane  is  nowhere  infinite,  is  an  integral  tran- 
scendental function;  and,  as  there  are  only  n  +  1  such  functions  that  are 
linearly  independent  (cf.  Art.  90),  it  follows  that 

f(u)  -  C0<t>o(u)  +  Ci*!(tt)  +  C2*2(")  +  ■    •    •  +  Cr&niu), 

where  the  C's  are  constant. 
It  is  also  seen  that  _  m 

We  consequently  have  the  theorem:  Any  arbitrary  doubly  periodic 
function  which  has  only  infinities  of  the  first  order  may  be  expressed  as  the 
quotient  of  two  integral  transcendental  functions ,  both  of  which  satisfy  the 
same  functional  equations. 

Art.  95.  By  means  of  the  X(u)-f unction  we  can  make  the  above 
theorem  more  general  in  that  the  order  of  the  infinities  of  F(u)  is  not 
restricted. 

We  have  noted  in  Art.  93  that  X  (u)  is  zero  for  the  value  u  =  a  1~  =  c, 
say.     Hence  X(u  +  c)=  0  for  u  =  Xa(X  =  0,  1,  2,  .  .  .  ). 

If  we  write  X(w  +  c)=  Xi(w),  it  is  seen  that  Xi(u)  =  0  for  u  =  0.  We 
also  observe  that  the  function  X\(u)  satisfies  the  two  functional  equations 

Xi(u  +  a)  =  Xi(u), 

--(2tt+o+6+6) 

Xi(u  +  6)  =  e    °  Xi(u). 

We  have  immediately  the  following  relations: 

--(2u-2u!+o+6+&) 


Xi(u  -  ui  +  b)  =  e    a  Xi(n  -  wi)f 

--(2k-2u3+o  +  6+6) 

Xi(u  —  u2  +  b)  =  e    a  Xi(w  —  u2), 


--(2«-2ti*+a+6+6) 


Xi(w  —  Uk  +  b)  =  e    °  Xi(w  —  tt*). 
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If  we  put  ¥(u)  =  Xi(w  —  ui)  Xi(w  —  m2)  •  .  .Xi(u  —  Uk),  it  is  seen 
that 

¥(W  +  a)  -  ¥(u), 

-fc-(2u+ft)     ' 

¥(u  +  6)  -  c     °  ¥(w), 

provided  that 

k(a  -ft)  —  2(w!  +W2  +  -  •  •  +  Uk)  =  2  ma; 
that  is,  if  ui  +  t*2  +  •  •  •  +Uk  =  kc  —  ma,  (1) 

where  m  is  any  integer. 

Hence  if  k  =  n  +  1,  the  function  ¥(u)  becomes  zero  on  any  n  arbitrary 
points  t*i,  u2,  .  .  .  ,  Un,  while  the  other  zero  must  satisfy  equation  (1). 
As  some  of  the  points  u\f  u2,  .  .  .  ,  Un  may  be  made  equal  to  one  another, 
it  is  seen  that  the  zeros  are  not  restricted  to  being  of  the  first  order  in 
^(u).  We  may  therefore  let  ¥  (u)  take  the  place  of  f(u)  in  the  preceding 
article  and  mutatis  mutandis  have  the  same  result  as  stated  there. 

Art.  96.  It  is  convenient  to  form  here  a  function  which  becomes 
infinite  of  the  first  order  for  u  =  0,  u  =  a,  u  =  2  a,  •  •  •  .  Such  a  func- 
tion is  the  Z6ta-f unction  (see  Art.  97), 

r,  t  \       X'(u  4-  c) 
X(w  +  c) 

This  function  Z0(u)  is  one-valued  in  the  entire  w-plane  and  has  an  essen- 
tial singularity  only  at  infinity.  By  means  of  this  fundamental  element 
Hermite  *  has  given  a  general  method  of  expressing  any  one-valued  doubly 
periodic  function  which  in  the  finite  portion  of  the  plane  has  no  essential 
singularity. 

We  shall  so  choose  the  period-parallelogram  that  F(u)  does  not  become 

infinite  on  its  boundaries.  If  the  function  F(u)  is  infinite  of  the  >lth 
order  say  at  u\,  the  development  in  the  neighborhood  of  this  point  is 

(U  —  Wi)A         (tt  —  U\)A    1  U  —  U\ 

the  b's  being  constants. 

We  shall  now  give  a  method  of  representing  this  function  when  for 
every  infinity  the  complex  of  all  the  negative  powers  is  known.  This 
complex  of  negative  powers  we  have  called  (in  Chapter  I)  the  principal 
part  of  the  function.     We  introduce  a  new  variable  £  and  form 

/(£)  -  F(£)  Z0(u  -  £), 

where  now  u  is  to  play  the  r61e  of  a  parameter,  being  a  point  within  the 
initial  parallelogram,  while  £  is  the  variable.     We  consider  in  the  £-plane 

*  Hermite,  Ann.  de  Toulouse,  t.  2  (1888),  pp.  1-12,  and  "Coun"  (4th  ed.),  p.  226. 
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a  period-parallelogram  of  F(£),  upon  whose  boundaries  there  is  no  infinity 
of  F(S). 

The  function  /(£)  becomes  infinite  within  this  period-parallelogram  on 
the  points  u\9  t*2,  .  .  .  ,  Un,  the  points  at  which  F(£)  is  by  hypothesis 
infinite;  and  /(£)  is  infinite  also  at  the  additional  point  £  =  u,  since 
Z0(0)  =  oo. 

We  form  the  sum  of  the  residues  of  /(£)  with  regard  to  all  the  above 
infinities  and  have  after  Cauchy's  Residue  Theorem 


V  Res /(f)  =  -L   //(£)#, 
**  2  m  J 


where  the  integration  is  to  be  taken  over  the  sides  of  the  period-parallel- 
ogram and  in  such  a  way  that  the  surface  of  the  parallelogram  is  always 
p+b     < to  the  left.     We  therefore  have 

p+o+6 


p+<* 


Res /(f)  =  /    /(f)df  +  /    /(£)<# 

Jfp+b  rp 

new  +  /  new, 
p+a+6  «/p+6 


Fig.  25.  or,  as  in  Art.  92, 

2  in  J  Res/(£ )  -  aflf(p  +  at)dt  4-  6  j  /(p  +  a  4-  M)<If 

-  a  f /(p  +  6  +  a*)<tt  -  6  f  f(p  +  bt)dt. 
Jo  Jo 

Further,  since    z0(*  +  a)  -  Z0(t», 

Z0(t>  +  6)  -  Z0(i»  -  —i 

a 

F(£  +  «)  =  F(0,  ^(f  +  6)  =  F®, 
it  follows  that 

/(£  +  a)  =  F(£  +  o)  Zo(«  -  £  -  o)  =  F(£)  Z0(u  -  £ )  -  /(f) 

and  /(£  +  6)  =  Ftf)  i  Z„(m  -£)  +  —!=/(£)  +  —  F(f). 

(  a   )  a 

We  therefore  have 

27rt]£Res/(£)  -  a  A/(P  +  at)  -/(p  4-  6  +  at)]dt 

-a  ^T-?SF(p  +  «rf)l«; 
and  consequently  *  _^  /n 

2)  Res  /(£)  =  -  J   F(p  +  at)dt. 

There  is  no  infinity  of  the  function  F  on  the  path  of  integration,  this 
being  a  side  of  the  parallelogram  above.    Hence  the  integral  on  the  right 

*  Cf.  Hermite,  loc.  cit.,  p.  226. 
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has  a  definite  value,  a  value  which  is  independent  of  u,  and  as  it  does  not 
contain  £,  it  is  a  definite  constant. 

Art.  97.    We  shall  next  determine  by  direct  computation  the  sum 
of  the  above  residues  of /(f)- 

Zo(r)  -  xtrri)  * 

The  function  X(t>  4-  c)  becomes  zero  of  the  first  order  for  v  =  0,  and  is 
one-valued  and  finite  for  all  finite  values  of  v. 
Its  development  is  therefore  of  the  form 

X(u  +  c)  =  f\v  -f  fiiP  +  •  •  •  , 

where  the  fa  are  constant  and  y\  ^  0. 
Through  differentiation  it  is  seen  that 

X'(v  +  c)  =  ji  +  2  ?2v  +  •  •  •  , 
and  consequently 

z0(i,)  - 1  n  +  *r*>  +  -  •  -  _  1  +  d0  +  dxv  +  d2v*  +  •  -  . . 

t)     fi  +  fa*  +  •    •   •         v 

We  note  that  the  residue  of  Z(v)  with  respect  to  v  =  0  is  unity.  This 
function,  as  shown  in  the  sequel,  has  in  regard  to  the  doubly  periodic 
functions  the  same  relation  as  has  cot  u  with  respect  to  the  simply  periodic 

functions  and  as  has  -  to  the  rational  functions. 

v 

If  for  v  we  substitute  u  —  £ ,  we  have 

Z0(w  -  £) ^—z  +  do  +  di(u  -  £)  +  •  •  • 

t*  -  £ 

4-  d0  +  dx(u  —  £)-f  •  •  •  , 


£-t* 

which  is  the  development  of  Z0(t*  —  £)  in  the  neighborhood  of  £  =  t*. 

We  next  form  the  corresponding  development  of  /£(£).  In  the  interior 
of  the  period-parallelogram  the  function  F(£)  becomes  infinite  at  the 
points  t*i,  t*2,  .  -  •  ,  t*n  but  not  at  w.  Hence  we  may  develop  F(£)  by 
Taylor's  Theorem  in  the  form 

f®-  fw+^($-u)+Z^  $  -u)*+ .  • .. 

Further,  since /(£)=  F(£)  Z0(w  -  £),  it  follows  that 

/(£)=- /^  +  d0F(t*)+.  •  ., 
£-i* 

and  consequently  Bes  ^  =  _  F(u)> 

We  saw  above  that  2  Res/(£)  is  independent  of  w,  but  as  shown  here, 
the  single  residues  are  dependent  upon  this  quantity. 
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Art.  98.  We  shall  next  calculate  the  residues  of  /(f)  with  respect  to 
the  other  infinities  u\,  u2t  .  .  .  ,  Un.  Suppose  that  the  function  F(f) 
becomes  infinite  of  the  Jlth  order  on  the  point  U\,  so  that  F(f)  when  ex- 
panded in  the  neighborhood  of  this  point  is  of  the  form 

(f  -  wi)A     (f  -  ui)^-1  f  -  ui 

where  the  6's  and  c's  are  constants. 

'  For  the  value  f  =  U\  the  function  Zo(w  —  f )  is  not  infinite  and  may 
be  developed  by  Taylor's  Theorem  in  the  form 

Z0(«-f)=Zo(tt-tti)-  Zp'(«-«i>  g-Wl)  +  Zo"(»-"i)  (^_Ml)2 . 

It  follows  that  the  coefficient  of in  the  product  F(f)Z0(u— f)  is 

f-ui 

which  is  the  residue  of  /(f)  with  respect  to  the  infinity  £=*u\.  The  resi- 
dues with  respect  to  the  other  infinities  uq,  u^,  .  .  .  ,  un  are  found  in  the 
same  manner.  The  b's  and  A,  of  course,  have  different  values  for  each 
of  these  points. 

Let  the  orders  of  infinity  at  Uk  be  Xk  (k  =  1,  2,  .  .  .  ,  n)  and  in  the 
neighborhood  of  the  infinity  Uk  let  the  principal  part  of  the  function 

F® be       *>*,*»      +       *>*.*»-!       +      h.^-2      +  .  .  .  +  Ai_. 

(tt  —  tt*)A*         (tt  —  Wfr)A*~X         (W  —  Wjfc)^"2  tt  —  Wfc 

It  follows  at  once  that 

X     Res/(0-XKiZo(^-^)-  ^Zo'iu-uk) 

f-u*  A-lL  L 

(*— 1, 2,  .  .  .  ,n)  Ji.  «  ft.  "1 

+  ^  Z0"(tt  -  «*) ±  ^^  Z0^-«(U  -  U*)J. 

We  also  saw  that  Res  /(f)  =  —  F(u),  which  must  .be  added  to  the  sum 
just  written. 
On  the  other  hand  we  had 

X  Res /(f)  =  -  J   F(p  +  at)dt  =  C,  say, 

where  C  is  a  constant. 

Equating  these  two  expressions  for  the  sum  of  the  residues,  we  have 

F(u)=C  +  Xk.iZo(w-^)-^2Z0/(M-Uifc)4-^Zo,,(u--^)-.  -  . 

^^z°(""1)(^t/4 

which  is  the  required  representation  of  the  doubly  periodic  function  F(u). 
We  thus  see  that  a  doubly  periodic  function  may  be  expressed  through  a 
finite  sum  of  terms  that  are  formed  of  the  function  Z0  and  its  derivatives. 
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EXAMPLE 

Show  that  two  doubly  periodic  functions  with  the  same  periods  and  the  same 
principal  parts  differ  only  by  an  additive  constant. 

In  Chapter  XX,  several  methods  of  representing  a  doubly  periodic 
function  will  be  found  and  the  consequences  which  result  therefrom  will 
be  derived.  All  these  methods,  however,  are  little  other  than  different 
interpretations  of  the  above  formula. 

It  is  seen  at  once  from  this  formula  that  we  may  represent  a  doubly 
periodic  function  when  its  principal  parts  are  given,  the  function  being 
completely  determined  except  as  to  an  additive  constant.    This  expres- 
sion for  a  doubly  periodic  function  is  the  analogue  of  the  formula  for  the 
decomposition  of  a  rational  function  into  its  simple  fractions  or  of  the 
decomposition  of  a  simply  periodic  function  into  its  simple  elements  (see 
Arts.  11  and  25).     It  may  be  shown  that  the  latter  cases  may  be  derived 
from  the  former  by  making  one  of  the  periods  infinite  for  the  case  of  the 
simply  periodic  functions,  and  by  causing  them  both  to  be  infinite  for  the 
rational  functions. 

Art.  99.     There  is  a  restriction  with  respect  to  the  constants  that 
appear  in  the  above  development. 
Wesawjbhat 

Z0(v  +  a)  =  Z0(v)    and     Z0(v  +  b)=  Z0(v)-  — • 

a 

It  follows  that  Zq(v)  is  not  a  doubly  periodic  function;  but  all  its  derivatives 
are  doubly  periodic,  since  we  have 

■ 

Z0'(v  4-  a)  =  Z0'(v), 
Z0'(v  +  b)  -  Z0'(i>),  etc. 

Hence  under  the  summation  sign  of  the  preceding  article  all  terms  except 
the  first  are  doubly  periodic.  Further,  since  F(u  4-  b)  =  F(u),  it  also 
follows  that 

k-n  A-n 

%bk,iZ0(u  -  uk)^^bktlZo(u  -  uk  +  b). 
*-i  *-i 

Since  Zq(w  —  uk  4-  b)*=  Zq(u  —  Uk) — > 

a 

it  is  evident  from  the  equality  of  the  two  summations  just  written  that 

ty     .k-n  Ar-n 

— f^X6*'i==0,  or  Xfe*'i  =  0' 

We  thus  have  the  very  important  theorem:  The  sum  of  the  residues  within 
a  period-parallelogram  of  a  doubly  periodic  function  with  respect  to  all  of  its 
infinities,  is  equal  to  zero. 
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If  we  wish  to  form  a  doubly  periodic  function,  when  its  principal  parts 
with  reference  to  its  infinities  are  given,  the  restriction  just  mentioned 
must  be  imposed  upon  the  constants. 

Art.  100.     We  may  prove  in  a  different  manner  that 

2  Res  F(u)  =  0. 

-°        Take  any  period-parallelogram,  upon  the 
sides  of  which  there  are  no  infinities  of  F(u). 
ft       Then  by  Cauchy's  Residue  Theorem 

27a5'ResF(tt)  =  f   F(u)du. 

^  JpACB 

But  from  Art.  92  we  have 


Fig.  26. 


JF(u)du  =  a  f  F(p  +  at)dt  +  b  f  F(p  +  a  +  bt)dt 
pACB  t/0  «/0 

-  a  J   F(p  +  b  +  at)dt  -  b  J   F(p  +  bt)dt. 

Further,  since  F(u  +  a)  =  F(u)  =  F(u  4-  6), 

it  follows  that 

S  Res  F(u)  =  0. 

Art.  101.  It  follows  directly  from  the  above  representation  of  a  doubly 
periodic  function  that  it  cannot  be  an  integral  transcendental  function 
(cf.  Art.  83).  In  this  case  all  the  quantities  b*,i,  b*?2,  .  .  .  ,  &*,*»  would 
be  zero  and  consequently 

F{u)  -  C. 

It  also  follows  that  a  doubly  periodic  function  cannot  be  infinite  of  the 
first  order  at  only  one  point  of  the  period-parallelogram.  For  if  u\  were 
such  a  point,  then  is 


•  •  . 


F(tx)=       u      +  c0  +  cx(u  -  ux)  + 

U  —  U\ 

in  the  neighborhood  of  this  point,  and  consequently 

S  Res  F(u)  =  61§1. 

But  as  the  sum  of  the  residues  is  equal  to  zero,  it  also  follows  that  &i,i  =  0 
and  consequently  F(u)  would  be  an  integral  transcendent.  But  an  inte- 
gral transcendental  function  with  two  periods  is  a  constant  (Art.  83).  We 
have  consequently  the  following  theorem  due  to  Liouville:  A  doubly 
periodic  function  must  have  at  least  two  infinities  of  the  first  order  within 
the  period-parallelogram,  or  it  must  be  infinite  of  at  least  the  second  order 
on  one  such  point. 
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Art.  102.  We  have  then  two  different  methods  which  may  be  followed 
in  the  treatment  of  the  doubly  periodic  functions,  the  one  where  the  two 
infinities  of  the  first  order  in  the  period-parallelogram  are  distinct,  which 
is  the  older  method  employed  by  Jacobi,  say  z  =  snu;  while  the  other 
method  where  the  function  becomes  infinite  of  the  second  order  is  the  one 
followed  by  Weierstrass,  and  in  this  case  z  considered  as  a  function  of 
u  is  written  z  =  pu.  The  notation  in  the  two  different  cases  is  inserted 
here,  as  it  is  convenient  to  refer  to  the  two  methods  by  means  of  this 
notation  before  the  general  treatment  of  these  particular  functions  is 
considered. 

In  the  next  Chapter  it  will  be  shown  that  a  doubly  periodic  function 
which  becomes  infinite  at  n  points  (the  order  being  finite  at  each  point)  is 
algebraically  expressible  through  either  one  of  the  above  simple  forms 
z  =  snu  or  z  =  &u;  and  consequently  the  general  theory  of  doubly 
periodic  functions  is  reduced  to  the  consideration  of  the  two  simpler 
cases. 

The  Eliminant  Equation. 

Art.  103.  We  have  shown  in  Chapter  III  that  a  one-valued  simply 
periodic  function  which  in  the  finite  portion  of  the  plane  has  no  essential 
singularity  and  which  takes  within  a  period-strip  any  value  only  a  finite 
number  of  times,  satisfies  an  algebraic  differential  equation  in  which  the 
independent  variable  u  does  not  explicitly  enter.  In  Chapter  II  we  have 
seen  that  associated  with  every  one-valued  analytic  function  which  has 
an  algebraic  addition-theorem  there  exists  an  equation  of  the  form  just 
mentioned.  We  shall  see  later  in  Art.  158  that  every  one- valued  doubly 
periodic  function  has  an  algebraic  addition-theorem,  so  that  (see  Art.  35) 
the  notion  of  the  doubly  periodic  function  and  of  the  eliminant  equation 
is  seen  to  be  coextensive  for  the  one-valued  functions. 

We  wish  now  to  show  that  there  is  an  eliminant  equation  which  is 
associated  with  every  one-valued  doubly  periodic  function.  First,  how- 
ever, it  is  necessary  to  consider  certain  preliminary  investigations. 

Art.  104.  Suppose  that  the  doubly  periodic  function  F(u)  has  n 
infinities  of  the  first  order  within  a  period-parallelogram,  or  if  it  becomes 
infinite  of  the  ^th  order  on  any  point,  let  this  point  be  counted  as  X  infin- 
ities of  the  first  order,  so  that  the  totality  of  infinities  is  still  n.  Let  v  be 
any  arbitrary  quantity  and  consider  the  number  of  solutions  of  the  equa- 
tion 

F(u)  -  v 

within  a  period-parallelogram. 

After  the  same  method  by  which  we  constructed  a  period-parallelogram 
which  had  no  infinities  upon  its  boundaries  we  may  al^o  construct  one 
which  has  no  zero  of  the  function  F(u)  —  v  upon  the  boundaries.     We 
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may  therefore  assume  that  there  are  no  zeros  or  infinities  of  the  function 
F(u)  —  v  upon  the  boundaries  of  our  period-parallelogram. 
Consider  next  the  function 

G(u)  =  F{u)  -  v. 

It  is  a  doubly  periodic  function  with  the  same  periods  as  F(u),  viz.,  a 
and  b.    As  it  becomes  infinite  at  the  same  points  as  F(u),  it  has  n  infinities 
within  the  period-parallelogram. 
Form  next  the  logarithmic  derivative  of  G(u), 

m 

%j&  =  H(u),  say. 

The  function  H(u)  has  the  periods  a  and  b  and  becomes  infinite  at  the 
points  where  G'{u)  is  infinite  and  also  where  G{u)  is  zero. 
Let  u\  be  an  infinity  of  G(u)  of  the  Ath  order,  so  that 

G(u)  =  (u  -  ui)-a(?i(m),     where  Gx{u{)  *  0. 
We  then  have  (Art.  4)  in  the  neighborhood  of  u\, 

H(u) ^—  4-  P(u  -  m), 

U  —  U\ 

so  that 

Res  H(u)  -  -  X, 
«— tit 

that  is,  the  residue  of  H(u)  with  respect  to  u\  is  the  order  of  the  infinity 
ofG(u)  at  the  point  u\  with  the  negative  sign. 
Suppose  next  that  w\  is  a  zero  of  G(u)  of  the  /*  th  order,  so  that 

G(u)  =  (m  —  wi)ftG2(u)}    where  62(101)  1*  0- 

We  then  have  in  the  neighborhood  of  wi 

H(u) ^ —  +  p(u  _  Wl)t    or 

U  —  W\ 

Res  H{u)  =  fiy 
a—tot 

that  is,  the  residue  of  H(u)  with  respect  to  a  zero  of  G(u)  is  equal  to  the  order 
of  the  zero  at  this  point. 

Further,  since  the  sum  of  the  residues  of  a  doubly  periodic  function  with 
respect  to  all  its  infinities  within  a  period-parallelogram  is  zero,  it  follows 

that 

-  SA  4-  2/i  -  0, 

where  EX  denotes  the  sum  of  the  infinities  of  the  function  G(u)  in  a  period- 
parallelogram,  an  infinity  of  the  ^th  order  counting  as  X  simple  infinities, 
and  where  Up  denotes  the  number  of  zeros  of  the  first  order  of  G(u),  a 
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zero  of  the  /ith  order  counting  as  jul  zeros  of  the  first  order.    Since  G(u)  =- 
F(u)  —  v,  it  follows  that  the  number  of  roots  of  the  equation 

F(u)  -  v  =  0 

within  a  period-parallelogram  is  equal  to  the  number  of  infinities  of  the 
first  order  of  the  function  F(u)  within  this  parallelogram. 

It  follows  that  a  doubly  periodic  function  F(u)  takes  within  every  period- 
parallelogram  any  value  v  as  often  as  it  becomes  infinite  of  the  first  order 
within  this  period-parallelogram.* 

Art.  105.  Let  z  =  F(u)  be  a  doubly  periodic  function  of  the  nth 
order  with  the  primitive  periods  a  and  b  and  let  w  =  G(u)  be  a  doubly 
periodic  function  of  the  kth  order  with  the  same  periods.  Neither  of  these 
functions  is  supposed  to  have  an  essential  singularity  in  the  finite  portion 
of  the  w-plane.  We  assert  that  there  exists  an  algebraic  equation  with 
constant  coefficients  connecting  z  and  w. 

For  if  a  definite  value  is  given  to  z  there  are  n  values  of  u,  say  u\>  U2, 
.  .  .  ,  Un,  for  which  F(u)  =  z.  If  we  write  these  values  of  u  in  w  =  G(u), 
we  have  n  values  of  G(u),  say  w\  =  G(ui),  w2  =  6(1*2),  .  .  .  ",  wn  =  G(un). 
Hence  the  variable  z  is  related  to  the  variable  w  in  such  a  way  that  to 
one  value  of  z  there  correspond  n  values  of  w  and  similarly  to  one  value 
of  10  there  correspond  k  values  of  z,  and  consequently  between  z  and  10 
there  exists  an  integral  algebraic  equation 

G{z,  w)  =  0, 

which  is  of  the  nth  degree  in  w  and  of  the  &th  degree  in  z. 

We  may  next  suppose  that  z  =  <f>(u)  is  a  doubly  periodic  function 

dz 
with  the  periods  a  and  ft,  then  w  =  —  =  <j>\u)  is  a  doubly  periodic  function 

du 

having  the  same  periods.    Hence  from  the  theorem  above  there  is  an 

dz 
algebraic  equation  connecting  z  and  — -  >  say 

du 


'{'■  s)-  °- 


dz 
It  is  easy  to  determine  the  degree  of  /  in  z  and  — ;  for  if  6(u)  =  z  is  of 

dz  du 

the  nth  degree  then  —  occurs  to  the  nth  degree  in  the  above  equation. 

du 
If  1x1  is  an  infinity  of  the  Ath  order  of  <f>(u)f  then  1x1  is  an  infinity  of  the 

>l  +  1  order  of  <ft(u),  so  that  $'(w)  becomes  infinite  on  the  same  points 

as  <f>(u)9  the  order  of  infinity  of  (f>'(u)  being  one  greater  on  each  of  these 

points  than  is  the  order  of  <f>(u)  on  the  same  point. 

If  all  the  infinities  of  <f>(u)  are  of  the  first  order  and  if  n  is  the  order  of 

<f>(u)f  it  follows  that  <£'(u)  is  of  the  2  nth  order  and  consequently  the 

*  Cf.  Neumann,  AbeUschen  Integrate,  p.  107. 
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degree  of  f(z,  -pjis  at  most  2n  in  z.      This  equation  f(zf  —  jwe  have 

called  the  eliminant  equation. 

Art.  106.  In  Art.  104  we  saw  that  any  two  doubly  periodic  functions 
that  have  the  same  periods  are  connected  by  an  algebraic  equation.  It 
will  therefore  be  sufficient,  if  we  confine  our  attention  to  any  doubly 
periodic  function  and  express  the  others  which  have  the  same  periods 
through  this  one.  This  function  we  shall  take  of  the  second  order  (cf .  Art. 
92)  and  consequently  either  z  =  snu  or  z*=pu  (Art.  102). 

Let  z  be  a  doubly  periodic  function  of  the  second  order  (n  =  2),  so  that 
the  eliminant  equation  is  /    dz\ 

which  is  of  the  second  degree  in  -2-  and  at  most  of  the  fourth  degree  in  z. 

du 

The  above  equation  must  therefore  have  the  form 

(P         9°(Z)  (^)2+ 9lW  %,  +  92(Z)  =  °' 

where  the  g's  are  integral  functions  of  at  most  the  fourth  degree. 

dz 
We  saw  above  that  z  and  —  are  infinite  at  the  same  points  within  the 

du 

dz 
period-parallelogram  and  that  —  does  not  become  infinite  for  values  of  u 

du 
other  than  those  which  make  z  infinite. 

But  from  (I)  it  is  seen  that 


dz  =  -  gi(z)  ±VgiQg)2  -  4go0g)g2(g) 
du  g0(z) 

and  becomes  infinite  for  those  values  of  z  which  make  go(z)  =  0.  It 
follows  that  go(z)  must  be  a  constant  and  consequently  the  equation  (I) 
becomes  /d  v2  a~ 

(i)  (I)  +^>i+^>=°. 

where  the  constant  has  been  absorbed  in  the  two  functions  gi(z)  and  £2(2). 

Art.  107.     If  z  is  a  doubly  periodic  function,  then  also  v  =-is  a  doubly 
periodic  function.     Further,  we  have  at  once  z 

$L  =  ^1  dv_     __  _1_  4lL' 
du      dv  du  v2  du 

Making  these  substitutions  in  the  above  differential  equation  we  have 

\du)  v4         \v/duv2         \v/ 
Since    ^i(-)andg2  (-)are  at  most  of  the  fourth  degree  in-  it  follows 


CONSTRUCTION   OF  DOUBLY   PERIODIC   FUNCTIONS.       127 

that  v*gi( -J  and  v4*™-)  are  integral  functions  of  at  most  the  fourth 

degree  in  vt  which  we  denote  respectively  by  Vi(v)  and  g^ip). 
The  above  differential  equation  is  then 


(dv\2     gi(v 
du)         v2 


i^  +  SiW-O. 
du 


We  saw  above  tha£  —  is  finite  for  finite  values  of  z;  the  same  must  also 

be  true  of  -^-and  v. 

a  (v) 
But  in  the  differential  equation  just  written  9-^r^  becomes  infinite  for 

xr 

v  =  0.     It  follows  that  g\(v)  cannot  be  of  the  fourth  but  must  be  of  the 
second  degree  in  z  at  most. 

It  then  follows  from  the  equation  (I')  that 

£  -  -  *  9 1 (*)  ±  i  V?i(*)2-4(72(*) ; 
du 

or,  if  we  write  4  R{z)  =  g\(z)2  —  4  02OO, 

where  R  (z)  is  an  integral  function  of  at  most  the  fourth  degree. 
It  follows  that  _    f*  dz 

Our  problem  consists  in  the  treatment  of  this  integral  when  R(z)  is  of 
the  third  or  the  fourth  degree;  when  R{z)  is  of  the  second  or  first  degree 
the  integral  is  an  elementary  one. 

If  we  write  u  «    /  > 

Jo  Vi  _  22 

we  have  u  =  sin-1^,  where  the  inverse  sine-function  is  many- valued. 

We  know,  however,  that  the  upper  limit  z  considered  as  a  function  of 
the  integral  and  written  z  =  sin  u  is  a  one-valued  simply  periodic  function 
of  u.  In  the  more  general  case  above  we  wish  to  consider  z  as  a  function 
of  u.  This  is  the  so-called  "  problem  of  inversion.'9  Possibly  the  clearest 
and  simplest  method  of  treating  this  problem  is  in  connection  with  the 
Riemann  surface  upon  which  the  associated  integrals  may  be  represented. 
Before  proceeding  to  the  problem  of  inversion  we  shall  therefore  consider 
this  surface  in  the  next  Chapter. 


EXAMPLE 

1.  If  two  doubly  periodic  functions /(2)  and  <f>(z)  have  only  two  poles  of  the  first 
order  in  the  period-parallelogram  and  if  each  pole  of  the  one  function  coincides 
with  a  pole  of  the  other,  then  is 

4(c)  -  CM  +  Cu 
where  C  and  C\  are  constants. 
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Article  108.  At  the  close  of  the  preceding  Chapter  we  were  left  with 
the  discussion  of  an  integral  which  contained  a  radical.  Such  an  expf  es- 
sion  is  two-valued,  and  we  must  now  consider  more  closely  the  meaning  of 
such  functions  and  their  associated  integrals. 

Take  as  simplest  case  the  example 


8 


=  ±\/z~a=  ±(s-  a)*, 


where  z  is  a  complex  variable  and  a  an  arbitrary  constant.  For  the  value 
z  =  a,  we  have  s  =  0;  but  for  all  other  finite  values  of  z  there  are  two 
values  of  8  that  are  equal  and  of  opposite  signs.  The  point  a  is  called  a 
branch-point  of  s.    The  point  z  =  oo  is  also  a  branch-point  of  this  function; 


f  or  ±  -  — 

8         ± 


1 


=  0  f  or  z  =  oo . 


Consequently  —  and  likewise  *  has 


V z-  a 
only  one  value  f or  z  =  oo . 

There  are  other  reasons  why  z  =  a  and  z  =  oo  are  called  branch- 
points. Corresponding  to  the  value  z  =  zq}  let  s  =  «6  be  a  definite  value 
of  8.  Along  the  curve  (1)  from  z0  to  Z\  consider  the  values  of  s  at  all 
the  points  of  the  curve  which  differ  from  one  another  by  infinitesimally 
small  quantities,  and  similarly  consider  the  values  of  s  along  the  curve 
(2)  until  we  again  come  to  z\.  The  value  of  s  at  this  point  will  be  the 
same  whether  we  have  gone  over  the  first  or  second  curve,  provided  the 
branch-point  a  is  not  situated  between  the  two  curves. 

This  may  be  shown  geometrically  as  follows: 


Oa  =  a, 
and 


Let      OM  -  z, 

aM  =  z  —  a, 

We  therefore  have 

z  —  a  =  re**, 


z  —  a    =  r. 


Fig.  27. 
It  follows  that 


s  = 


r*e2 


where  <j>  is  the  angle  that  aM  makes  with 
the  real  axis. 

and     «o  =  J"o*e  2  • 


If  aM  turns  about  a,  and  M  starting  from  z0  after  making  a  circuit  returns 
again  to  zq,  then  if  this  circuit  does  not  include  a,  the  values  of  $<>  and  «0 
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Fig.  28. 


are  the  same  as  before  the  circuit  and  consequently  «o  has  its  initial  value. 
But  if  the  circuit  includes  a,  the  quantity  r0  is  the  same  after  the  circuit, 
but  $o  has  become  cf>0  +  2  n.  The  corresponding 
value  of  «o  is^o/ 

*[*>  +  2*1  t£ 

s0  =  r0*e      2       =  r0*e  2  eiK=  —  s0  • 

We  thus  see  that  s0  has  taken  the  opposite  sign 
after  the  circuit. 

Art.  109.    Consider  next  the  expression 

where  R(z)  is  an  integral  function  of  the  fourth 
degree  in  z.     We  may  write 

R(z)  =  A(z  —  o2)  (2  —  o2)  (2:  —  a3)  (3  —  04), 

A  being  a  constant. 
We  then  have 

s  =  ±  VR(z)  =  ±A*  (z-  ax)*  («  -  a2)*  (*  -  a3)*  (s  -  a4)*. 

The  function  «  has  two  values  with  opposite  signs  for  any  value  of  z  except 
a\,  a>2,  £3,  «4-  When  z  is  equal  to  any  of  these  values,  s  has  the  one  value 
zero.  The  points  01,  o2,  a3  and  a4  are  branch-points.  The  value  |  ax  —  z0  | 
is  the  radius  of  the  circle  about  z0  which  goes  through  a\.  Suppose  that 
z  is  any  point  situated  within  this  circle  so  that 

I  *  -  *o  I  <  I  <*i  -  *o  I- 

Then,  since  z  —  ax  =  z  —  z0  —  (ax  —  z0),  we  have 

(z  -  <n)*  -  V  -  (ax  -  £0)  i  1  -  -^-^  J* 


Since 


g  -  z0 
Theorem  in  the  form 


<  1,  the  right-hand  side  may  be  expanded  by  the  Binomial 


This  series  is  uniformly  convergent  for  all  values  of  z  within*  the  circle. 
In  the  same  way  we  may  develop  (z  —  a2)*,  (z  —  a3)*,  (z  —  a4)*  in  posi- 
tive integral  powers  of  z  —  z$.  All  these  series  are  convergent  within 
circles  about  zq. 

We  have  the  development  of  s  in  powers  of  z  —  z0  by  multiplying  the 


*  When  we  say  "within"  we  mean  within  any  interval  that  lies  wholly  within. 
See  Osgood,  loc.  cit.,  p.  77  and  p.  285. 
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four  series  together,  the  multiplication  being  possible,  since  the  series  of 
the  moduli  of  the  terms  that  constitute  the  four  series  are  convergent. 
We  thus  derive  the  result:  We  may  develop  s  —  VR{z)  in  positive  integral 
powers  of  z  —  Zq,  if  Zq  is  different  from  the  four  branch-points  Oi,  «2,  a3,  at. 
The  series  is  uniformly  convergent  within  the  circle  about  zg  as  center,  which 
passes  through  the  nearest  of  the  points  aly  o3,  a3,  a* 

Art.  HO.     We  may  effect  within  this  circle  the  same  development  by 
Taylor's  Theorem  in  the  form 

v/ftS  =  «-  j.  J-fl'(*P>  t 


2.     Sq 
We  must  decide  upon  a  definite  sign  of  «o  =  ^R{*o)  and  use  this  sign 
throughout  the  development.     If  at  the  beginning  we  decide  upon  the 
other  sign,  then  in  the  series  we  must  write  —  s0  instead  of  sq;  that  is, 
all  the  coefficients  are  given  the  opposite  sign. 

If  the  sign  of  s0  has  been  chosen  and  if  the  development  of  s  has  been 
made,  then  s  is  defined  through  the  above  series  only  within  the  circle 
already  fixed.  If  we  consider  a  value  of  z  without  the  circle  of  convergence, 
we  do  not  know  what  value  s  will  take  at  this  point.  To  be  more  explicit 
we  may  proceed  as  follows: 

Let  /  be  a  point  without  the  circle  and  join  z"  with  zq  through  any 
path  of  finite  length  which  must  not  pass  indefinitely  near  a  branch- 
point. Let  the  circle  of  convergence  about 
zq  cut  this  path  at  I.  Then  at  all  points  of 
the  portion  of  path  «0f  the  corresponding 
values  of  the  function  are  known  through 
the  series.  Let  Z\  be  a  point  on  this  portion 
of  path  which  lies  sufficiently  near  to  the 
periphery  of  the  circle.  We  may  express  the 
value  of  the  function  at  Z\,  that  is,  81  = 
Vji(*i)  through  the  series 

L  2      s0  J,.„ 

pj    29  Thus  81  is  uniquely  determined,  if  the  sign  of 

«o  has  been  previously  chosen. 
We  next  take  z\  as  the  center  of  another  circle  C\,  which  also  must  not 
contain  a  branch-point.  Then  precisely  as  we  expanded  s  in  powers  of 
z  —  Zq  in  the  circle  Co  about  z0  we  may  now  expand  s  within  C\  in  powers 
of  z  —  zi  about  z\.  This  circle  C\  may  extend  up  to  the  nearest  branch- 
point and  is  not  of  an  infinitesimally  small  area,  since  by  hypothesis 
the  path  did  not  come  indefinitely  near  a  branch-point.  The  point  z\ 
is  taken  sufficiently  near  f  that  the  circle  about  z\  partly  overlaps  the 
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circle  about  z0.  That  this  may  be  the  case  Z\  must  lie  so  close  to  £  that 
the  distance  between  the  points  is  less  than  the  radius  of  the  circle  C\, 
a  condition  which  evidently  may  always  be  satisfied.  Hence  the  circles 
Co  and  C\  have  a  portion  of  area  in  common.  Let  the  power  series  which 
is  convergent  within  Co  be  denoted  by  P$(z  —  ^o)  while  the  one  in  C\ 
may  be  represented  by  Px(z  —  zx).  As  we  have  already  seen  in  Chapter  I 
the  series  P\  gives  for  every  value  of  z  which  is  common  to  the  two  circles 
the  same  value  as  does  the  series  Pq.  But  the  development  Pi  holds 
good  for  the  entire  circle  C\.  We  thus  go  in  a  continuous  manner  to 
values  of  the  function  which  lie  without  the  circle  Co.  The  series  Pi 
represents  the  continuation  of  the  function  s. 

It  is  clear  that  this  process  may  be  repeated  and  that  we  will  finally 
come  to  a  circle  Cm  around  a  point  zm  of  the  path  as  center  within  which 
the  point  /  lies.  We  may  develop  the  function  within  Cm  in  positive 
integral  powers  of  z  —  zm  and  may  then  compute  tf  =  \ZR(/)  from  this 
development.  This  process  is  called  the  "  Continuation  of  the  function 
along  a  prescribed  path  from  zq  to  /."  Such  a  continuation  is  possible  in 
the  entire  z-plane,  since  zq  may  be  connected  by  such  a  path  with  any 
other  point  z  which  is  not  a  branch-point. 

Art.  111.  Let  B  and  Bx  be  two  different  paths  which  join  zq  and  tf 
and  suppose  that  neither  of  these  points  lies  indefinitely  near  a  branch- 
point. The  question  arises  whether  the  value  of  the  function  at  /  which 
is  had  through  the  continuation  of  the  function  along  the  path  Bx  is  the 
same  as  the  one  which  is  had  through  the  continuation  from  zo  to  /  alon^ 
B.  It  is  clear  that  if  the  two  values  of  \/R(J)  thus  ob- 
tained are  different,  they  can  differ  only  in  sign. 

Through  the  circles  which  are  necessary  for  the  con- 
tinuation of  the  function  from  z0  to  rf  along  B  is  formed 
a  strip  (see  figure  of  preceding  article)  which  has  every- 
where a  finite  breadth.  This  strip  may  be  regarded  as 
a  "  one-value  realm.71  The  function  s  remains  one-valued 
within  this  realm.  First  suppose  that  the  path  Bx  lies 
also  wholly  within  this  realm. 

Since  none  of  the  circles  contains  a  branch-point 
there  cannot  be  one  between  B  and  Bx,  and  it  is  evident  p.    ^ 

that  we  come  through  the  continuation  of  the  function 
along  these  curves  to  the  point  zf  with  the  same  value  of  the  function. 
For  let  the  normal  at  any  point  a*  on  B  cut  the  curve  fii  at  a*'  where 
B\  is  taken  very  near  to  B,  as  shown  in  Fig.  31,  and  call  a*>  a*'  a  pair 
of  neighboring  points. 

We  suppose  that  the  curves  B  and  Bx  have  been  taken  so  near  together 
that  one  of  the  circles  employed  in  the  continuation  of  the  function  along 
B  contains  both  a*  and  a*'  and  that  all  points  within  this  circle  are  ex- 
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Fig.  31. 


pressed  through  Pk(z  —  Zk) ;  and  at  the  same  time  we  assume  that  one  of 
the  circles  used  in  the  continuation  of  the  function  along  the  path  Bt 
includes  also  the  same  points  a*,  a*'  and  that  all  points  within  this  circle 
are  had  through  the  series  Pkf(z  —  zy).     Hence  we  must  have  the  same 

value  of  s  at  the  point  z  =  a*  from  either 
of  the  power  series  P*  or  Py,  provided  this 
is  true  of  every  pair  of  neighboring  points 
that  preceded  this  pair.  The  same  is  also 
true  of  the  point  z  =  a^.  But  the  first 
pair  of  neighboring  points  was  the  point 
zq.  We  therefore  come  to  z*  with  the 
same  value  of  s  along  either  path  B  or  Bx. 
Heffter  [Theorie  der  Linearen  Differential- 
Gleichungen,  p.  72]  has  given  a  somewhat  similar  proof  which  suggested  the 
one  given  here  [see  my  Calculus  of  Variations,  pp.  15,  16  and  256  et  seq.]. 
If  next  B  and  B\  are  two  curves  which  are  drawn  in  an  arbitrary  manner 
between  zq  and  z*f  but  which  do  not  include  a  branch-point,  then  we  may 
fill  the  surface  between  B  and  B\  with  a  finite  number  of  curves  drawn  from 
Zq  to  z*  which  lie  at  a  finite  distance  from  one  another 
and  are  so  situated  that  each  one  lies  within  the 
one-valued  realm  which  is  formed  by  the  circles 
that  are  necessary  for  the  continuation  of  the  func- 
tion along  a  neighboring  curve.  Thus  by  means  of 
the  intermediary  curves  with  their  associated  one- 
valued  realms  it  is  evident  that  we  come  to  z1  with 
the  same  value  of  s  when  we  make  the  continuation 
along  either  of  the  two  curves  B  or  B\  provided 
that  there  is  no  branch-point  between  them.  It 
follows  also  that  the  value  of  the  function  at  the 
point  z9  is  independent  of  the  form  of  the  curve 
between  z0  and  *'. 

Art.  112.     Let  (1)  and  (2)  be  two  paths  between  z0  and  /  which  do  not 
include  a  branch-point.     If  we  go  along  (2)  from  z0  to  z9  and 
then  back  again  along  (1)  from  z9  to  z0,  we  come  to  the  same 
initial  value  of  the  function.     From  this  it  follows:  //  the 
^  function  s  =»  v  R(z)  is  continued  from  the  point  z  =  Zq  along  a 


Fig.  32. 


; 


closed  curve  which  does  not  contain  a  branch-point,  we  return 

after  the  circuit  to  the  point  Zq  with  the  same  initial  value  of 

the  function. 
The  form  of  the  curve  is  arbitrary,  provided  only  it  does 

not  inclose  any  branch-point.  Hence  instead  of  making  a 
circuit  around  an  arbitrary  curve,  we  may  choose  a  circle  which  passes 
through  zq. 
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Art.  113.     Suppose  next  that  the  closed  curve  includes  a  branch-point, 
for  example  a\.    We  again  fix  the  sign  of  s0  for  z  =  z0,  and  write 


s  -  s/z  —  aiVRi(z), 
where 

R\(z)  =  A[z  —  a2)  (z  —  a3)  (z  —  a4). 


We  may  allow  \/Ri(z)  to  have  an  arbitrary  sign,  and  so  choose  the  sign 
of  y/z  —  <*i  that  s  =  so  will  have  the  same  sign  for  z  —  z0  as  has  been  pre- 
viously assigned  to  it.  

If  we  make  a  circuit  about  a\f  it  is  seen  that  s/Ri(z)  is  not  affected  by 
it,  since  ai  is  not  a  branch-point  of  \/Ri(z).  Hence  upon  making  a 
circuit  about  a\  we  need  consider  only  the  first  factor  (z  —  ax)*.  We 
may  make  this  circuit  along  a  circle  of  radius 
r  with  a  i  as  center.  For  the  points  of  the 
periphery,  it  is  clear  that 

so  that 

z  —  a,\  =  re**. 

It  follows  that  ty 

(z  -  ax)*  =  r*e2. 

Let  the  value  of  <f>  corresponding  to  z  =*  zq  be 
<f>  =  $o>  so  that  tg.  Fig.  34. 

(*o  -  <*i)*  =  r*e2, 

where  the  point  z0  of  course  lies  upon  the  periphery  of  the  circle.  When 
a  complete  circuit  is  made  about  a\,  starting  from  zq,  it  is  seen  that  <£o 
is  increased  by  2  7r,  and  consequently  after  this  circuit  the  above  expres- 
sion becomes 

rh      2       =  r*e  2  e**  =  —  r*e  2 . 

It  follows  that  after  a  circuit*  about  a,\  has  been  made,  the  quantity 
(z  —  ai)*  and  consequently  also  i  =  VR{z)  changes  its  sign. 

Further,  if  we  make  a  circuit  about  ax  along  any  arbitrary  curve  B 
which  does  not  include  any  other  branch-point  except  a\f  then  s  changes 
sign  with  this  circuit;  for  this  is  the  case  when  a  circuit  has  been  made 
about  the  circle  around  ai,  and  as  there  is  no  branch-point  between  the 
circle  and  the  path  B,  it  follows  that  starting  from  zq  we  will  again  return 
to  this  point  along  both  of  the  curves  with  the  same  value  of  the  function. 

Art.  114.  We  may  next  ask  what  happens  if  the  circuit  includes  two 
branch-points.  First  suppose  that  the  circuit  is  made  along  the  path 
ztfxfiyzo.  '  Let  dez  be  a  closed  curve  about  a\  and  tjOk  a  closed  curve 
about  02.    It  follows  immediately  from  the  above  considerations  that  the 

*  Gf.  Bobek,  Elliptische  Functionen,  p.  150. 
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two  curves  between  which  there  is  no  branch-point  lead  always  to  the 

same  initial  value  of  the  function. 

Hence  instead  of  making  the  circuit  about  a\  and  a2  along  the  path 

Zqu^jzo  we  may  just  as  well  make  the  circuit  along  the  path  zodeTZoyOxzo, 

there  being  no  branch-point  between  this  curve 
and  the  curve  z^a^yz^  After  the  circuit 
zoderzo  the  function  $  changes  sign  as  it  again 
does  after  the  circuit  zot)0kzo,  so  that  after  the 
two  circuits  around  the  points  ax  and  a2  we 
again  come  to  the  point  Zq  with  the  initial  value 
of  s. 

We  conclude  in  the  same  way  that  if  we 
make  an  arbitrary  circuit  around  four  branch- 
points we  again  come  to  the  same  value  of  the 
function,  while  if  we  have  encircled  three  branch- 
points, we  arrive  at  zq  with  the  other  value  of  s. 
Art.  115.     We  may  next  see  how  the  function 


s  =  A*  y/(z  —  ai)(z  —  a2)  ...(«  —  an  ) 

behaves  when  a  circuit  is  made  around  the  point  at  infinity.  When  n 
is  an  even  integer  and  when  a  circuit  is  made  so  as  to  include  the  n  points 
a i9  a2,  .  .  .  ,  On,  it  follows  from  above  that  when  z  returns  to  its  initial 
position,  the  value  of  5  has  not  changed  its  sign.     In  the  above  expression 

write  z  =  — ,  so  that  when  z  =  oo ,  we  have  t  =  0.  In  the  z-plane  the  point 
at  infinity  corresponds  to  the  origin  in  the  *-plane.     We  then  have 


s  =  t    2  A*V(1  -  axt)  (1  -  a2t)  ...  (1  -  ant). 

Now  take  a  circuit  about  a  circle  with  the  origin  as  center  and  which 
does  not  contain  one  of  the  branch-points  a\9  a2,  .  .  .  ,  an.  We  must 
therefore  write 

t  -  re**, 

and  it  is  seen  that  the  function  s  changes  sign  when  n  is  an  odd  integer. 
In  this  case  the  origin  in  the  J-plane  is  a  branch-point,  and  consequently 
in  the  z-plane  the  point  at  infinity  is  or  is  not  a  branch-point  according  as 
n  is  an  odd  or  even  integer. 

Art.  116.  We  shall  draw  lines  connecting  the  points  a\  with  a2  and  as 
with  a4.  The  paths  along  which  the  function  s  is  continued  must  never 
cross  these  lines  a\  a2  and  a$  a4.  They  may  be  called  "  canals."  The 
z-plane  which  contains  these  two  canals  may  be  denoted  by  the  e-plane, 
a  dash  being  put  over  z  (see  Fig.  36). 
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If  once  the  initial  value  80  of  the  function  «  =  \/R{z)  is  fixed  for  the 

point  zq,  then  s  is  completely  one- valued  in  the  2-plane;  for  in  whatever 

manner  the  continuation  from  z0  to  zf 

may  be  made,  any  two  different  paths 

will  always  include  an  even  number  of 

branch-points  or  none,  since  the  canals 

cannot    be    crossed.      It    follows    that 

s  =  \/R(z)  no  longer  depends  upon  the 

path  along  which  this  function  is  con- 
tinued from  one  point  to  another  and 

is  consequently  one-valued  in  the  2-plane. 

The    two   canals   are   sometimes  called 
branch-cuts. 

If  further  the  sign  has  been  ascribed  to  the  initial  value  so  of  the 
function  s,  then  we  may  ascribe  to  s  its  proper  value  for  every  value  in  the 
z-plane.  These  values  we  suppose  have  been  written  down  on  a  leaf, 
which  represents  the  2-plane.  Again  starting  with  —  s0  for  the  initial 
point  we  consider  the  corresponding  values  of  the  function  written  down 
upon  another  plane  or  leaf.  In  this  second  leaf  the  two  canals  connecting 
di  with  a2  and  a3  with  a4  are  also  supposed  to  have  been  drawn,  so  that  8 
is  also  one-valued  on  it. 

We  note  that  corresponding  to  the  same  value  of  z,  the  values  of  s  = 
±  y/R(z)  in  the  two  leaves  are  equal  but  of  opposite  sign.  If,  further, 
starting  from  a  point  a\  on  the  upper  bank  of  the  canal  we  make  a  circuit 


<*i 


Fig.  37. 

around  <*i,  say,  and  return  to  the  point  012  immediately  opposite  on  the 
lower  bank,  the  values  of  s  at  these  two  points  are  the  same  with  con- 
trary sign.  The  same  is  true  for  all  points*  opposite  one  another  along  the 
two  canals  a\  <*2  and  #3  a* 

We  imagine  the  two  leaves  placed  the  one  directly  over  the  other, 
with  the  canals  in  the  one  leaf  over  those  in  the  second  leaf.    The  left 


*  Cf.  Neumann,  AbeVachen  Integrate,  p.  81. 
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bank  of  each  canal  in  the  upper  leaf  is  joined  with  the  right  bank  in  the 
lower  leaf  and  the  right  bank  in  the  upper  leaf  with  the  left  bank  in  the 
lower.  If  being  in  the  upper  leaf  we  cross  a  canal  we  will  find  ourselves 
in  the  lower  leaf;  and  if  being  in  the  lower  leaf  we  cross  a  canal  we  will 
come  up  in  the  upper  leaf.  Thus  the  values  of  the  function  s  change  in  a 
continuous  manner  when  by  crossing  the  canals  we  go  from  one  leaf  into 
the  other;  and  in  this  manner  we  are  able  to  make  the  two-valued  function 
8  behave  like  a  one-valued  function  by  means  of  the  above  structure.  In 
this  structure  there  is  no  crossing  from  one  leaf  to  the  other  except  in  the 
manner  indicated  by  means  of  the  canals. 

The  structure  is  called  the  Riemann  surface  *  of  the  function  s  =  Vj?(2r) 
(cf  Grundlagen  fur  eine  allgemeine  Theorie  der  Funktionen  einer  hom- 
plexen  verdnderlichen  Grosse.  Inauguraldissertation  von  B.  Riemann. 
Crelle,  Bd.  54,  pp.  101  et  seq.). 

If  the  function  is  continued  anywhere  in  this  Riemann  surface,  the 
function  has  always  at  any  definite  point  a  definite  value,  which  is  indepen- 
dent of  the  path  along  which  the  function  has  been  continued.  It  is  thus 
shown  that  the  function  s  is  a  one-valued  function  of  position  in  the  Riemann 
surface.  In  this  surface,  if  for  a  definite  value  of  z  the  corresponding  value 
of  s  is  to  be  found,  we  must  also  indicate  whether  the  value  of  z  is  taken 
in  the  upper  or  in  the  lower  leaf. 


f7 

cy 

Shi 

a» 

a-i        a>t 

Fig.  38. 

In  the  figures  a  path  that  is  taken  in  the  lower  leaf  is  denoted  by  a  broken 
line  ( ),  while  a  path  in  the  upper  leaf  is  indicated  by  an  uninter- 

*  See  also  Neumann,  Theorie  der  AbeVschen  Integrate;  .Durege,  Elemente  der  Theorie 
der  Funktionen.  For  other  references  see  Wirtinger,  Ency.  der  math.  TPiw.,  Bd.  IP, 
Heft  1. 
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rupted  line  ( ).     The  fact  that  the  function  s,  when  a  circuit 

is  taken  around  no  branch-point,  or  around  two  branch-points,  or  around 
four  branch-points,  retains  its  sign,  while  it  changes  sign  if  the  path  is 
around  one  or  three  such  points,  is  brought  into  evidence  by  means  of  the 
Riemann  surface.     It  is  indicated  in  the  figures  on  page  136. 

We  note  that  by  a  circuit  around  one  or  three  branch-points  we  always 
pass  from  one  leaf  into  the  other,  and  that  at  two  points  situated  the  one 
over  the  other  the  function  s  has  the  same  absolute  value  but  different 
signs. 

The  One- Valued  Functions  op  Position  on  the  Riemann  Surface. 

Art.  117.  We  have  defined  a  function  as  being  one- valued  on  the 
Riemann  surface.  We  may  now  consider  more  closely  what  is  meant 
by  such  a  function.  When  we  say  that  a  function  is  "  one-valued  on  the 
Riemann  surface,"  we  mean  something  quite  different  from  what  is  meant 
by  saying  a  "  function  is  one-valued."  The  signification  of  the  first  defini- 
tion is:  "  If  the  value  of  the  variable  z  is  given  and  also  the  position  on 
the  Riemann  surface,  then  the  function  is  uniquely  determined" ;  if,  however, 
only  z  were  given,  the  function  would  not  be  uniquely  determined. 

Let  w  be  any  function  whatever  of  z  which  we  suppose  is  one-valued 
on  our  fixed  Riemann  surface.  In  the  upper  leaf  of  this  surface  the  function 
w  has  for  a  given  z  a  definite  value,  say  w\,  and  in  the  lower  leaf  it  takes 
another  value,  say  w2,  for  the  same  value  of  z.  In  the  special  case  above 
where  w  =  s  =  ±  VR(z),  we  have  wi  =  —  w2.  In  general,  however, 
this  is  not  the  case.  But  if  we  consider  the  sum  w\  -f-  w2,  this  sum  is  a 
one-valued  function  of  z,  for  if  z  is  given,  w\  -f  w2  is  completely  determined. 
The  same  is  also  true  of  the  product  w\  •  w2. 

It  follows  that  w  satisfies  a  quadratic  equation  .of  the  form 

w2  —  <j>(z)w  +  yfr(z)  =  0, 
where  <f>(z)  and  ^jr(z)  are  one-valued  functions  of  z,  such  that 

Wi  ■+-  w2  =  <f>(z)     and     W\  •  w2  =  ty{z). 

Hence  every  one-valued  function  of  position  on  the  Riemann  surface 
s  —  \/R(z)  is  a  two-valued  function  of  z  and  satisfies  a  quadratic  equation, 
whose  coefficients  are  one-valued  functions  of  z. 

In  particular,  we  shall  study  those  one-valued  functions  of  position  on 
the  Riemann  surface  which  have  a  definite  value  at  every  position  on  the 
Riemann  surface.  In  this  case  <f>(z)  =  w\  +  w2  will  have  a  definite  value 
for  every  value  of  z,  as  will  also  ^(z) «  w\  •  w2.  But  one-valued  functions 
which  have  everywhere  definite  values  (when  therefore  there  is  no  essen- 
tial singularity)  are  rational  functions.     If  then  w  is  to  be  a  one-valued 
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function  of  position  on  the  fixed  Riemann  surface  and  is  to  have  every- 
where on  this  surface  a  definite  value,  then  <f>(z)  and  yfr(z)  must  be  rational 
functions  of  z. 

Art.  118.     When  we  solve  the  above  quadratic  equation,  we  have 

^-~  +  |V-4V(*)+<£2(*), 

where  the  root  is  to  be  taken  positive  or  negative.  We  have  thus  shown 
that  w  is  equal  to  a  rational  function  of  zf  increased  or  diminished  by  the 
square  root  of  a  rational  function. 

Suppose  that  the  radicand  —  4  yfr(z)  +  <f>2{?)  =  S(z),  say,  becomes  zero 
or  infinite  of  the  (2n  +  l)st  order  for  3  =  6,  where  n  is  an  integer. 

We  note  that  the  point  b  cannot  be  a  branch-point  on  the  Riemann 
surface,  for  ai,  a2,  a3,  a4  are  th'e  only  branch-points  on  this  surface. 

We  may  write  S(z)  =  (f  _  6)2  »+i51(«)| 

where  Si (z)  is  a  rational  function  of  z. 

About  b  as  a  center  describe  a  circle  which  does  not  inclose  any  other 
zero  or  infinity  of  S(z). 

We  then  have  2n+i     


and  if  z  makes  a  circuit  about  the  circle,  the  function  \/Si(z)  retains  its 

2n  +  l 

sign,  while  (z  —  b)    2      changes  sign.     Consequently  the  function  VS(z) 

changes  its  sign  with  this  circuit,  so  that  w  =  *^  H "■  does  not 

resume  its  initial  value  and  is  therefore  not  a  one-valued  function  of 
position  on  the  Riemann  surface.  Hence  the  factor  z  —  b  must  occur 
to  an  even  power  if  it  enters  as  a  factor  of  either  the  numerator  or  the 
denominator  of  the  rational  function  S(z),  so  that  S(z)  must  have  the 

form  

S(z)  =  Si(z)2  { (z  -  ai)  (z  -  a2)  (z  -  a3)  (z  -  a4) }. 

We  may  therefore  write 

w  =  £  <f>(z)  +  £  Si  (z)  V(z  —  a{)  (z  —  a2)  (z  —  a3)  (z  —  a4) 
=  p(z)  +  q(z)  VR(z)  =  p  +  q.  s, 

where  p  =  p(z)  =  ^p,    q  =  q(z)  =     ] J  '  are  rational  functions  of  2. 

It  has  thus  been  shown  *  that  "  Every  one-valued  function  of  position, 
which  has  everywhere  a  definite  value  in  our  Riemann  surface,  is  of  the  form 

w  =  p  +  qs, 
where  p  and  q  are  rational  functions  of  z.f' 

*  Cf.  Neumann,  loc.  cit.,  p.  355. 


THE   RIEMANN   SURFACE.  139 

Reciprocally,  every  function  of  the  form  w  =  p  +  qs  is  a  one-valued 
function  of  position  on  the  Riemann  surface,  since  pf  q,  s  taken  separately 
have  this  property.  If  then  w  has  this  form,  it  is  the  necessary  and 
sufficient  condition  that  w  be  a  one-valued  function  of  position  on  the 
Riemann  surface. 

The  Zeros  op  the  One-valued  Functions  op  Position. 

Art.  119.  Let  z  =  a  be  a  position  on  the  Riemann  surface,  which  is 
different  from  the  branch-points  a\f  a2,  a3,  a*  We  may  then  draw  a 
circle  around  a  which  lies  entirely  in  one  leaf  of  the  Riemann  surface. 

It  may  happen  that  w  =  0  for  z  =  a,  while  at  the  same  time  p  and 
q  are  infinite  for  z  =  a.     For  suppose  that 


P  -  T-^-Ti  +  ,    *'"'     ,  +  •  •  '  +  "£i-  +  co  +  Ci(z  -  a)  + 
\z  —  a)k       {z  —  a)k  l  z  —  a 

q  =  ,  f*  .u  +  ,  ^"'_1  +  •  •  •  +  -^-  +  ^o  +  gi(z -«)  +  •••  . 

(z  —  ay       (z  —  a)"   1  z  —  a 

We  may  also  develop  s  for  points  within  the  circle  in  the  form 

s  =  ho  4-  hx(z  —  a)  +  /^O*  —  «)2  + 


•      •      • 


It  is  evident  that  s  is  not  infinite  for  z  =  a,  and  it  is  also  clear  that  if 
X  f^  fi9  then  ii?  becomes  infinite  for  z  =  a;  but  if  X  =  /£,  then  we  may  so 
choose  the  coefficients  in  the  development  of  p  and  q  that  to  =  0  for 
z  =  a.  This  will  be  the  case  if  in  the  development  of  w  all  the  negative 
powers  and  also  the  constant  term  drop  out.  The  coefficient  of  (z  —  a)  ~ x 
in  this  development  is  ex  +  h0f^f  or,  since  X  =  /£,  we  must  have 

ex  +  hofx  =  0. 
Further,  it  is  necessary  that  the  coefficient  of  (z  —  a)-(*-D  be  zero,  that  is, 

^_i  +fx-ih0  +.Mi  =  0,     etc. 
These  conditions  may  all  be  satisfied;  and  consequently 

w  =  kr(z  -  a)r  +  &r+i(z  -  a)r+1  +  •  -  •  , 

where  the  A's  are  constant  and  where  r  is  a  positive  integer  greater  than  0. 
Finally  we  may  write 

w  «  (z  -  a)r[kr  +  kr+i(z  -«)  +  •••]. 

We  see  that  w  becomes  zero  of  the  rth  order  for  z  =  a.  We  thus  experi- 
ence no  trouble  in  determining  the  order  of  zero  for  w  at  any  point  a,  even 
if  at  this  point  the  functions  p  and  q  become  infinite.  Similarly  if  p  and  q 
remain  finite  for  z  =  a  there  is  no  difficulty. 
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Art.  120.  We  shall  next  study  w  in  the  neighborhood  of  one  of  the 
branch-points,  a\  say.  If  z  makes  a  circuit  about  a\,  we  return  with  a 
value  of  w  that  lies  in  the  other  leaf,  and  in  order  to  reach  the  initial  point 
of  the  circuit  we  must  make  a  double  circle  about  aXl  since  by  the  second 

circuit  we  again  come  into  the  leaf  in  which  the 
initial  point  is  situated. 
As  in  Art.  113,  we  write 

«•  8  -  VRW  =  (z  -  ai)*  V^Cr). 

Since  a\  is  not  a  branch-point  of  V^Ri(z),  we 
may  expand  this  function  in  positive  integral 
powers  oi  z  —  ai  and  have 

(z  -  ai)*[60  +  bi(z  -  ai)  +  b2(z  -  ax)2  +•••]. 
(z  —  ai)*  =  t    or    t2  =  z  —  a\. 


Fig.  39. 


VR  (z) 


We  put 


Let  a  circuit  be  made  about  ax  along  a  circle  with  radius  r,  so  that 

z  —  ai  =  t2  =  re**, 


or 


<  =  v 


re 


If  then  z  describes  a  circle  with  radius  r  around  a\  in  the  s-plane,  then 
t  describes  a  circle  with  radius  vV  around  the  origin  in  the  £-plane.  If 
thf  circuit  of  z  begins  with  the  initial  value  <f>  =  0,  then  the  circuit  of  t 
begins  with  the  value  <f>  =  0,  and  when  <f>  increases  by  2  iz  we  have  <f>/2 
increased  by  it.  Hence  to  the  whole  circle  in  the  2-plane  there  corresponds 
the  half-circle  in  the  <-plane,  and  to  the  double  circle  which  z  describes  in 
the  Riemann  surface  in  order  to  return  again  to  its  initial  point,  there 
corresponds  the  simple  circle  in  the  £-plane. 

Suppose  that  w  vanishes  at  a  branch-point,  a\  say.  Further  suppose  by 
the  substitution  z  —  a,\  =  t2  that  p(z)  becomes  p(t)  and  q{z)  becomes  q(t). 

In  the  neighborhood  of  the  point  t  =  0,  let 


and 


P(t)  =  GLmtm  +  <*m  +  l*m+1+  <*m+2*m  +  2  + 
q(t)  =pntn  +  /?n  +  l*n  +  1+£n+2*n  +  2+    •    ' 


where  m  and  n  are  integers  (positive  or  negative  including  zero). 

If  m  and  n  take  negative  or  zero  values,  there  must  exist  equations  of 
condition  as  in  the  preceding  article. 

Since  z  —  a\  =  t2,  it  follows  that  z  —  a2  =  a\  —  a2  -f  t2,  z  —  a3  =»  ax  — 
a3  +  t2,  z  —  a4  =  ai  —  a4  -f  i2,  and  consequently  fliO*)  becomes  V(0, 
where  V(t)  =  (ai  -  a2  +  t2)  (ax  -  a3  +  *2)  (ax  -  a4  +  t2). 

We  note  that  this  function  does  not  vanish  for  t  =  0,  so  that  there  is  no 
branch-point  of  this  function  within  the  circle  t  =  0,  if  this  circle  is  taken 
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sufficiently   small.     We   may   consequently  expand   \/V(t)  within   this 
circle  in  positive  integral  powers  of  t2  and  have 


y/R{z)  =  t[b0  +  bxt2  +  b2t*  +•••]• 

It  is  further  seen  that  if  w  becomes  zero  at  the  point  z  —  a\  =  **,  it  may 
be  developed  in  the  neighborhood  of  t  =  0  in  positive  integral  powers  of 
t  in  the  form 

w  =  Cotk  +  C!**+1+  c2tk+2  +  •   •    • 

=  c0(z  —  ai)2  +  ci(z  -  aO  2    +  c2(*  -  &i)  2    +   •  •  •    . 

It  follows  also  that  the  function  w  becomes  zero  of  the  ^th  order  at  the 
branch-point  z  =  a\.  In  other  words,  if  w  becomes  zero  at  a  branch-point 
z  =  a*,  then  twice  the  exponent  of  the  lowest  power  of  z  —  ah  in  the  develop- 
ment of  w  in  ascending  powers  of  this  quantity,  is  the  order  of  the  zero  on 
this  position.  If  however,  the  zero-position  z  =  a,  say,  is  not  a  branch- 
point, we  have  the  development 

w  =  Cq(z  —  a)K' +  Ci(z  —  a)A'+1+   •   •   •, 

and  here  the  exponent  of  the  lowest  power  of  z  —  a  in  the  development  in 
ascending  powers  of  this  quantity  is  the  order  of  the  zero  of  the  function  cU 
z  =  a. 

This  difference  respecting  the  order  of  the  zeros  seems  at  first  arbitrary, 
but  the  significance  is  evidenced  through  the  following  consideration: 
Let  a  be  a  zero  which  does  not  coincide  with  one  of  the  branch-points. 
We  may  then  develop  w  in  the  form 

w  =  (z  -  a)A'[c0'  +  Ci(z  —  a)  +  c2(z  -  a)2  +   •  •  •  ], 

and  consequently 

log  w  =  ^'log(z  —  a)  +  log[c0'  +  ci{z  —  a)  +  c2(z  —  a)2  +  •  •  •  ]. 

Since  the  expansion  within  the  bracket  does  not  become  zero  for  z  =  a, 
its  logarithm  is  not  negative  infinity  and  the  expression  may  be  developed 
in  integral  powers  of  z  —  a.     We  then  have 

log  w  =  X'  log  (z  —  a)  +  e\   +  e2(z  —  «)+•••    . 

If  z  makes  a  complete  circuit  about  a,  the  power  series  e\  +e2  (z—a)+  .  .  . 
does  not  change  sign;  log  (z  —  a)  is,  however,  increased  by  2  id  and  con- 
sequently X!  log  (z  —  a)  is  increased  by  2  niX'. 

It  follows  that  1 

^—rlogw 
2  m 

is  increased  by  X'  when  a  circuit  is  made  about  the  zero  z  =  a:  in 
other  words,  the  order  of  the  zero  of  the  function  w  at  the  point  z  =  a  is  the 
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number  due  to  the  change  in r  log  w  when  z  makes  an  entire   circuit 

about  a. 

This  aame  analytic  property  must,  be  retained  if  a  is  also  a  branch- 
point, say  Oi, 

From  the  development  above 

w-  {z~  ai)2[c0  +  ci(z  -  ai)*  +  ea(z  -  0i)*+  ■  ■  ■] 
it  follows  that 


Now  to  make  a  complete  circuit  around  ai  we  must  make  a  double  circle. 
By  this  circuit  (z  —  ai)'  does  not  change  sign.     It  follows  that  the  change 

experienced  in log  w  is  X  since  log  (z  —  ai)  changes  by  2  •  2  ffi.     But 

2m. 
here  X  is  twice  the  exponent  of  the  lowest  power  of  z  —  a\  in  the  above 
expansion  of  w. 

The  infinities  of  uj  may  be  treated  in  precisely  the  same  way  as  its 
zeros. 

Integration. 

.  Wo  shall  next  consider  the  integrals  taken  over  certain 
e  Riemann  surface.  These  are  formed  in  the  same  manner  as 
sgrals  of  functions  of  the  complex  variable  in  the  plane. 
'(z)  =  p  +  qs  is  a  function  which  for  all  points  of  the  path  of 
m\»'  integration  takes  finite  and  con- 
tinuous values,  and  if  a  definite 
path  of  integration  is  prescribed 
which  is  taken  from  the  point 
z<j,  where  \^R(z)  takes  the  value 
so,  to  the  point  z*,  where  v^ftfz) 
takes  the  value  if,  then  the  inte- 


Fig.  40. 


gral  lf(z)dz  taken  over  this  path 


has  a  definite  value.  If  a  portion 
of  integration  lies  in  the  lower  leaf,  the  significance  is  that  the 
ider  the  integral  sign  takes  values  in  the  lower  leaf  which  form  a 
connection  with  the  values  in  the  upper  leaf. 
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An  integral  is  called  closed  when  the  path  of  integration  reverts  to  the 
initial  point  in  the  same  sheet  from  which  it  started,  as  illustrated  in  the 
following  figures: 


Fig.  41. 

Cauchy's  Theorem  for  the  plane  is  also  true  of  the  Riemann  surface, 
viz.:  If  a  function  f(z)  within  a  portion  of  surf  ace  thai  is  completely  bounded, 
the  boundaries  included,  is  everywhere  one-valued,  finite  and  continuous,  then 
the  integral  taken  over  the  boundaries  of  the  surface  in  such  a  way  that  it 
has  the  bounded  surface  always  to  the  left,  is  zero. 

Art.  122.  We  must  consider  more  closely  what  is  meant  by  the 
boundaries  of  a  portion  of  surface.  The  simplest  case  is  a  portion  of  surface 
as  shown  in  the  figure.  We  must  make  a  dis- 
tinction between  an  outer  edge  and  an  inner  edge. 
If  we  have  a  point  a  on  the  inner  edge  and  a  point 
6  on  the  outer  edge,  it  is  clear  that  we  cannot  go 
from  the  point  a  to  the  point  b  without  crossing 
the  boundary.  We  say  in  general  that  a  portion 
of  surface  is  completely  bounded  when  it  is  impos- 
sible to  go  from  a  point  on  the  inner  edge  to  a  point 
on  the  outer  edge  without  crossing  the  boundary. 

Consider  next  *  a  closed  curve  a/3r  in  the  Riemann  surface.     We  may  go 
from  a  point  a  on  the  outer  edge  to  a  point  b  on  the  inner  edge  without 

crossing  the  curve  afir, 
which  lies  wholly  in  the  up- 
per leaf.  Consequently  the 
curve  afir  must  not  be  re- 
garded as  the  c  mplete 
boundary  of  a  portion  of 
surface.  But  if  we  also 
draw  a  congruent  curve 
off?/,  that  is,  one  imme- 


Fig.  42. 


Fig.  43. 


diately  under  the  first  curve  and  in  the  lower  leaf  as  shown  in  Fig.  44, 
then  it  is  not  possible  to  go  from  the  point  a  to  the  point  b  without 

*  Cf.  Bobek,  loc.  cit.,  p.  155. 
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crossing  one  or  the  other  of  the  two  curves  afc  or  a'fi  f.  Hence  afir 
and  a'fif  together  form  the  complete  boundary  of  this  portion  of  sur- 
face of  the  Riemann  surface.  By  Cauchy's  Theorem  the  integral  taken 
oyer  /(*),  where  the  path  of  integration  extends  over  both  afr  and 
«  P'f>  must  be  zero  if  the  direction  of  integration  is  taken  as  indicated 
above  and  if  /(*)  is  one-valued,  finite  and  continuous  within  and  on  the 
boundaries  of  this  surface. 


Upper  leaf 


Lower  leaf 


Fig.  45. 

To  prove  this  we  note  that  instead  of  taking  afty  and  a'^f  as  the  paths 
of  integration  we  may  take  paths  which  lie  indefinitely  near  the  branch- 
cut  axa2i  this  one  branch-cut,  of  course,  lying  in  both  the  upper  and  the 
lower  leaf.  It  is  seen  that,  if  the  integration  is  taken  in  both  the  upper  and 
the  lower  leaf  (see  Fig.  45), 

/wdz  =    /  [p  +  qs]dz  =  /    2  qsdz—  I     2  qsdz  =  0, 

the  elements  of  integration  taken  in  the  opposite  directions  over  /  pdz 
canceling  one  another. 

Art.  123.  If  a  one- valued  analytic  function  be  developed  in  the  z-plane 
in  the  form 

M-.r^+,    bk~l  !  +  ••  .  +  -&-  +  P(M-a), 

'{z  —  a)A      (z  —  a)*"1  z  —  a 

where  P(z  —  a)  denotes  a  power  series  in  positive  integral  powers  of  z  —  a, 
then  we  know  that  the  residue  olf(z)  with  respect  to  z  =  a  is 

bx  =  Res  /(«), 

the  quantity  bi  being  the  coefficient  of 

z  —  a 

The  same  definition  is  given  for  the  residue  of  a  function  of  position 
on  the  Riemann  surface,  provided  the  point  a  does  not  coincide  with  a 
branch-point. 

If,  however,  this  point  is  a  branch-point,  a\  say,  and  if  the  function 
becomes  infinite  at  this  point,  then  it  follows  from  above  that  the 
development  of  w  =  f(z)  in  the  neighborhood  of  this  point  is 

(3-ai)*'2     (z— a0(A  1)/2  (z— ai)»    (z  —  a{)*        (  ' 

Before  we  define  the  residue  here,  we  may  consider  a  theorem  which  gives 
the  residue  in  the  form  of  an  integral:   If  in  the  z-plane  we  draw  a  circle 
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about  the  infinity  a  of  the  function  /(a)  and  if  f(z)  does  not  become  infinite 
on  any  other  point  within  or  on  the  circumference  of  this  circle,  then  is 


^7  ff(z)dz  =  Res/(s), 


where  the  integration  is  taken  over  the  circumference  of  the  circle.  We 
shall  also  retain  this  formula  as  the  definition  of  a  residue  on  the  Riemann 
surface  when  the  point  a  coincides  with  a  branch-point,  say  ax. 

The  integration  is  to  be  taken  over  a  complete  circuit  about  the  branch- 
point, that  is,  over  a  double  circle. 

We  may  write  under  the  sign  of  integration  instead  of  f(z)  the  power 
series  by  which  it  is  represented.    The  general  term  is 


/ 


k 

(z  —  a{)2dz, 


where  the  integration  is  over  the  double  circle. 

Suppose  that  r  is  the  radius  of  the  double  circle,  so  that 

z  —  a  i  —  re**, 
and  consequently  also 

f(z  -  atfdz  -  r  \%~^rie<+d<f>  -  ifi  +  *  f *  * e^  +  *Ktyu 

«Al'bie-circle  Jo  t/0 

k 
This  integral  is  always  zero,  except  when  1  +  -  =  0.    In  this  latter  case 


J(z  -  a{fdz  =  i  I     dtf>  =  4 
d'ble-circle  ^0 


TCI, 
d'ble-circle'  ^0 

It  follows  that 

Res/(s)  =  7T-.  ff(*)dz  =  rMa-^, 
*-ai  z  m  t/d.ble_circle    zm 

where  62  is  the  coefficient  of  {z  —  ai)"*,  since  k  =  —  2.     We  thus  have 
fi™1^  Res/(z)  =2  b2; 

or,  the  residue  with  respect  to  a  branch-point  is  equal  to  double  the  coefficient 
of  (z  —  a i)"1  in  the  development  of  the  function  in  powers  of  {z  —  ai)K 

Art.  124.  Suppose  that  a  portion  of  surface  is  given  which  is  completely 
bounded  by  certain  curves.  At  isolated  points  of  this  surface  suppose  that 
the  function  becomes  infinite.  We  draw  around  these  points  small  cir- 
cles, simple  if  they  are  not  branch-points,  and  double  when  they  are  branch- 
points. The  interior  of  these  circles  we  no  longer  count  as  belonging  to 
the  surface.  In  this  manner  we  derive  a  new  portion  of  surface  which  is 
completely  bounded  on  the  one  hand  by  the  original  curves  and  on  the 
other  by  the  small  circles.  The  integral  taken  over  the  boundaries  of 
this  new  portion  of  surface  is  zero,  since  the  function  is  everywhere  finite 
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within  this  surface,  boundaries  induded.    The  integration  is  to  be  so 
taken  that  the  interior  of  the  portion  of  surface  is  always  to  the  left.     If 

the  direction  of  integration  taken  over  the 
small  circles  is  changed  so  that  the  interiors 
of  these  circles  lie  to  the  left  of  the  integra- 
tion, then  the  signs  of  the  corresponding 
integrals  must  be  changed,  and  we  have  the 
following  theorem:  The  integral  over  the  com- 
plete boundaries  of  the  original  portion  of 
surface  is  equal  to  the  sum  of  the  integrals  over 
the  circles  (or  double-circles)  which  are  drawn 
around  the  infinities  (poles). 

But  on  the  other  hand  each  of  the  inte- 
grals around  one  of  the  circles  is  equal  to  the  residue  of  the  function 
with  respect  to  the  infinities  in  question  multiplied  by  2™.  We  have 
therefore  the  theorem:  If  a  function  within  a  completely  bounded  portion 
of  surface,  boundaries  included,  is  everywhere  one-valued  and  discontinuous 
only  at  isolated  points,  then  the  integral  multiplied  by  1/2  id  and  taken  over 
the  complete  boundary  of  this  surface  is  equal  to  the  sum  of  the  residues  of 
the  function  with  respect  to  all  the  points  of  discontinuity  within  the  portion 
of  surface. 

Art.  125.     We  saw  that  any  one-valued  function  of  position  on  the 
Riemann  surface  s  =  \/R(z)  was  of  the  form  * 


Fig.  46. 


w  =  p  +  qs, 


where  p  and  q  are  rational  functions  of  z  and  where  s  =  \fR(z), 
It  follows  that 


1  dw  2  s 


V9  + 


9.   +;;7— ^' 


w  dz 


2*  R(z)_ 


8 


p  +  qs 


p  +  qs 


If  the  numerator  and  the  denominator  of  the  right-hand  side  of  this 
expression  are  multiplied  by  p  —  qs}  we  have 


L  4™ 
w  dz 


=  P  +  Qs, 


where  P  and  Q  are  rational  functions  of  z. 

It  is  thus  seen  that  the  logarithmic  derivative  of  w  =  p  +  qs  is  a  rational 
function  of  z  and  s  and  indeed  of  the  same  form  as  is  w  itself. 

The  logarithmic  derivative  becomes  infinite  at  the  points  where  w 
vanishes  and  at  the  points  where  w  becomes  infinite. 


*  See  Riemann,  Werke,  p.  111. 
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If  fi  is  the  order  of  the  zero  of  the  function  w  at  the  point  a,  then  in  the 
neighborhood  of  a 

^^  -  -Ji—  +  P(z  -  a)        [see  Art.  4]; 
dz  z  —  a 

and  if  X  is  the  order  of  infinity  of  the  function  w  at  the  point  ft  then  in 
the  neighborhood  of  (3 

It  follows  that 

*-a        OZ 

and  Re8^£i?  =  -1 

The  above  discussion  is  true  when  a  and  /?  are  no*  branch-points. 

If  a  is  a  branch-point,  say  a\,  and  if  w  becomes  zero  at  this  point,  then 
in  the  neighborhood  of  this  point  we  have 

w  =  (*  -  ai)2  [y0  +  0i(*  -  <*i)*  +  02(2  -  ai)1  +  ••■!, 
and  consequently 

log  w  -  £  !og  (*  -  °i)  +  log  [00  +  0i(«  -  <*i)*  +  •■•!• 
It  follows  that 

^°p  =  -I-  +  i.togtoo  +  gi{e  -  Bl)»  +  •  •  •  ]. 

Since  the  logarithmic  expression  does  not  become  infinite  for  z  »  a%f 
it  may  be  developed  in  the  form 

logfoo  +  9i(*  -  «i)*  +  •  •  •  J  -  *o  +  hx(z  -  ax)k  +  •  •  • , 
and  consequently 

a*  log  to  2        .  hx  ,        n  v-i  , 

— -a—  = +  -77  (z  -  at)  ¥  +  •  •  • . 

dz  z  —  a\       2 

We  therefore  have  (cf.  Art.  120) 

z-<H         uZ  2 

If  on  the  other  hand  a  \  is  an  infinity  of  the  ^th  order  of  10,  then  is 

Itegdl2£j?  =  _^ 
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Art.  126.     We  shall  now  apply  Cauchy's  Theorem  to  the  function 

dJo&W  _  p  +  Qs 
dz 

As  the  portion  of  surface  over  whose  boundaries  the  integration  is  to  be 
taken  we  shall  choose  a  region  which  contains  all  the  infinities  of  the 
function  P  -f  Qs. 

In  order  to  have  such  a  surface,  we  construct  in  the  Riemann  surface 
a  very  small  circle  which  does  not  contain  any  of  the  infinities  of  P  +  Qs. 
The  rest  of  the  Riemann  surface,  that  is,  the  entire  Riemann  surface  except- 
ing the  small  circle,  will  then  contain  all  the  infinities  of  P+Qs.  The 
point  at  infinity  may  be  one  of  these  infinities.     In  the  latter  case  we  make 

the  substitution  z  =  -.  The  function  P  +  Qs  becomes  by  this  substitu- 
tion, say 

P  +  Q»-Pi(0+Qo(Ov/(j-oi)(j-a2)(y-fl8  )(y-a<) 

-  Pi(0+  Qi(0  \/(l  -  axt){\  -  oaO(l  -  a3t)(l  -  a4t), 
where  qiW=M. 

The  functions  P\(t)  and  Qi(t)  are  rational  functions  of  t\  and  in  the  J-plane 
the  origin  is  now  an  infinity.  The  other  infinities  in  the  old  Riemann  sur- 
face remain  at  finite  distances  from  the  origin  on  the  new  Riemann  surface, 
whose  branch-points  are  the  reciprocal  of  those  in  the  old  Riemann  surface.* 

We  thus  have  no  trouble  in  computing  the  order  of  the  infinity  at  the 
point  infinity. 

The  boundary  of  the  region  is  evidently  that  of  the  small  circle,  and  the 
integration  is  to  be  taken  so  that  the  region  without  the  circle  lies  to  the 
left. 

After  the  theorem  of  Art.  92,  when  we  remain  on  the  original  Riemann 
surface 

2niJ       dz  **  dz  ** 

where  the  integration  is  taken  so  that  the  bounded  region  is  on  the  left, 
that  is,  so  that  the  interior  of  the  small  circle  is  on  the  right. 

Noting  that  the  integral  taken  over  the  boundary  of  this  small  circle, 
within  which  there  is  no  infinity  of  the  function,  is  zero,  it  is  seen  that 

S  Res  (P  +  Qs)  =  0, 

where  the  summation  extends  over  all  the  infinities  of  P  -f  Qs. 

*  Cf.  Neumann,  loc.  dt.t  p.  111. 
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These  residues  fall  into  two  groups:  those  of  the  one  group  have  refer- 
ence to  the  infinities  of  the  function  — -** —  ,  which  exist  through  the  van- 

ishing  of  w,  while  those  of  the  other  group  refer  to  the  infinities  of  — 2SJ£, 
which  are  also  the  infinities  of  w. 

If  by  2/t  we  denote  the  sum  of  the  orders  of  the  zeros  and  by  2  A  the  sum 
of  the  orders  of  the  infinities  of  w,  then  for  P  -f  Qs  the  sum  of  the  residues 
of  the  first  group  is  2/i,  while  —  2^  is  the  sum  of  the  residues  of  the  second 
group. 

It  follows  at  once  that 

2  Res  (P  +  Qs)  -  2/i  -  2>l  =  0, 
or  2^  =  2/£. 

It  has  thus  been  shown  that  the  sum  of  the  orders  of  the  zeros  of  w  is 
equal  to  the  sum  of  the  orders  of  its  infinities;  or,  in  other  words,  the  function 
w  becomes  as  often  zero  as  it  does  infinity  in  the  Riemann  surface,  if  a  zero  of 
the  fith  order  is  counted  p-ply  and  an  infinity  ofthekth  order  is  counted  A-ply. 

Art.  127.     Suppose  that  A;  is  an  arbitrary  constant  and  write 

p  +  qs  =  fc. 

The  function  p  +  qs  —  k  is  a  rational  function  in  z  and  5.  It  becomes 
infinite  as  often  as  p  +  qs  is  infinite,  and  since  the  relation 

2A=  2/i 

is  true  also  here,  it  becomes  zero  as  often  as  p  +  qs  becomes  zero. 
We  thus  have  the  following  theorem:     The  equation 

p  4-  qs  =  & 

has  in  the  Riemann  surface  as  many  solutions  as  p  -f-  qs  has  infinities. 
Hence  also  the  function  p  +  qs  takes  every  value  in  the  Riemann  surface' 
an  equal  number  of  times. 

Art.  128.  We  have  often  employed  the 
term  "  complete  boundary "  and  have  in 
particular  considered  this  expression  in  Art. 
122.  We  shall  again  emphasize  the  fact 
that  it  is  of  extreme  importance  to  under- 
stand the  full  significance  of  this  term.  If 
from  a  portion  of  surface  A  a  piece  is  cut 
out,  for  example  a  circle  around  a  point  of 
discontinuity,  then  in  this  new  portion  of 
surface  every  closed  curve  no  longer  forms  Fig.  47. 

a  complete  boundary.     If  P  is  the  small 

circle  that  has  been  cut  out  of  A,  then  the  closed  curve  B  no  longer 
forms  a  complete  boundary,  since  B  and  C  together  constitute  this  com- 
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Fig.  48. 


plete  boundary.     If  from  any  portion  of  the  surface  A  we  cut  out  a  circle 
and  join  this  circle  with  the  original  boundary  by  means  of  a  cross-out, 

it  is  then  impossible  to  draw  a  closed  curve  in  A 
which  does  not  form  the  complete  boundary  of  a 
portion  of  surface,  so  long  as  we  do  not  cross  the 
cross-cut. 

Every  surface  which  has  the  property  that  every 
closed  curve  drawn  in  it  is  the  complete  boundary 
of  a  portion  of  surface,  is  called  a  simply  connected 
surface.* 

The  Riemann  surface  on  which  the  function  w  = 
p  +  qs  is  represented  is  not  a  simply  connected  one. 
We  may,  however,  as  shown  in  the  figure,  easily  transform  it  into  a  simply 
connected  surface  by  drawing  the  two  canals  a  and  b.  We  note  that  one- 
half  of  the  canal  b  lies  in  the  lower  leaf.  These  canals  cannot  be  crossed 
by  going  from  one  leaf  into 
the  other  as  is  the  case  with 
the  canals  axa2  and  a^a*.  . 

The  Riemann  surface  con- 
taining the  two  canals  a  and 
b  we  denote  by  T.  The  sur- 
face which  does  not  have 
these  canals  is  denoted  by 
T.  The  surface  T  is  said 
to  be  of  order  "\  unity.  We 
note  that  two  canals  or  cross-cuts  were  necessary  to  make  it  simply 
connected.  One  may  easily  be  convinced  by  trial  that  every  closed 
curve  in  T'  forms  the  complete  boundary  of  a  portion  of  surface,  so  long 
as  the  curve  does  not  cross  the  canals  a  and  b. 

Art.  129.  Anticipating  some  of  the  more  complicated  results  of  the 
next  Chapter,  we  may  consider  here  the  simpler  case  of  the  function 

s2  =  r(z), 

where  r(z)  =  A(z  —  a{)  (z  —  a2).    The  associated  Riemann  surface  con- 
sists of  two  leaves  connected  along  the  canal  axa2. 
The  integrals  n 

P-J; 

*  Cf.  Neumann,  he.  eit.t  p.  146. 

t  In  general)  if  N  denotes  the  number  of  branch-points  belonging  to  any  function, 
n  the  number  of  leaves  in  the  associated  Riemann  surface,  and  p  the  class  or  order 
of  the  Riemann  surface,  then  (see  Forsyth,  Theory  of  Functions,  p.  356)  N  «  2  p 
4-  2  n  —  2.  (Cf.  Riemann,  Werke,  p.  114.)  The  name  deficiency  was  introduced  by 
Cayley,  On  the  Transformation  of  Plane  Curves.  1865.  The  deficiency  of  a  curve  is  the 
class  or  order  of  the  Riemann  surface  associated  with  its  equation;  that  is,  y1—  R(x)  is 
a  curve  of  deficiency  unity,  if  •'—  R(z)  is  a  Riemann  surface  of  order  unity. 


Fig.  49. 


dz 
Vr(z) 
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where  the  paths  of  integration  are  taken  over  the  two  curves  (1)  and  (2), 

are  equal  since  the  function     > — :  is  one-valued  finite  and  continuous 

Vr(z) 

for  all  points  of  the  surface  between  these 

two  curves. 

If  we  let  the  path  of  integration  (1) 

approach  indefinitely  near  the  canal  a  102, 

then,   since  the  values  of  W(*)  on  the 

right  and  left  banks  of  this  canal  have 

contrary  signs,  we  have 


P  = 


JflAa 


dz 


4- 


dz 


Vr(z)     Jap^riz) 


Vr(z) 


Fig.  50. 


where  in  the  last  integral  the  integration  is  taken  along  the  upper  leaf  and 
the  left  bank. 

It  follows  that  P  is  different  from  zero  and  consequently  also  the  integral 
taken  over  a  curve  such  as  (2)  is  not  zero. 

This  two-leaved  Riemann  surface  T  we  next  cut  by  a  canal  so  that  the 
integral 

dz 


-/: 


Vr(z) 


will  be  a  one-valued  function  of  position  in  the  surface  where  the  cut 
has  been  made.  This  integral  will  then  be  independent  of  the  path 
of  integration,  which  we  have  just  shown  by  going  around  the  canal  aia2 
is  not  the  case  in  the  Riemann  surface  before  the  cut  has  been  made. 

From  a  point  C  on  the  upper  bank  of 
the  canal  we  draw  a  line  CA  which  goes 
off  towards  infinity  and  this  line  is  indefi- 
nitely continued  from  C  in  the  other  direc- 
tion in  the  lower  leaf.  We  thus  form  a 
cut  or  canal  AB  which  is  not  to  be  crossed. 
The  surface  with  this  new  canal  we  call  T'. 
From  the  figure  it  is  seen  that  we  may 
go  from  any  point  a  on  the  bank  of  the 
canal  AB  to  a  point  ft  immediately  oppo- 
site on  the  other  bank  without  crossing 
pig  51  either  the  canal  AB  or  the  canal  a\a2f  but 

it  is  impossible  to  make  a  circuit  around 
the  canal  aia2  or  around  either  of  the  branch-points  a\  or  o2  without 
crossing  one  of  these  canals.  It  follows  that  the  above  integral  in  T'  is 
one-valued. 


'B 
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Art.  130.     Next  let 


and  let 


1  — ,    where  the  path  of  integration  is  in  T'; 

*o,«o  Vr(z) 


Vr(z) ' 


where  the  path  is  in  T. 


fr*t 


The  integration  in  both  cases  is  always  counted  from  a  fixed  point  Zo, 
s0,  which  as  a  rule   may   be  arbitrarily  taken,  but  when  once  taken 

must  be  retained  as  the  lower  limit  for 
all  the  integrals  that  come  under  the  dis- 
cussion.   

We  know  that  if  the  function  vV(z)  is  one- 
valued,  finite  and  continuous  within  the 
area  situated  within  the  two  curves  (1) 
and  (2)  of  the  figure, 

r*.»*     /v».«i     /Vi.»i     r**>** 

J  =J  =J  +J  • 

t/J!a(4)  "ft.*  «^«6i«0  ^Sli*! 

(1)  (2) 

dz 
where  the  integrand 


B 


Fig.  52. 
It  follows  that  in  T 


vV(*) 
stood  with  every  integral. 


is  to  be  under- 


Jz*.  *  ^    /v»  *  _    /  ft.  «t  ^  ^^  s2)  -u(zi,  Si). 

Next  take  the  integral  from  z0,  s0  to  z,  8  in  T  where  there  being  no  canal 
AB  we  go  by  the  way  of  the  two  points  X  and  p. 
We  have 

«(*,«)  -  p  +  r +  p> 

where  the  distance  between  X  and 
p  being  indefinitely  small  the  middle    . 
integral  on  the  right  may  be  neg-  \ 
lected.     But  from  above 


and 


r 

«/«o.  So 

I 


=  u(p) 


=  u(z,s)  -  u(X), 


r» 


i  ig.  53. 


where  both  of  these  integrals  are  in  the  V  surface.     From  this  it  is  seen 

*^at  u(z,  8)  =  u(z,  s)  +  u(p)  —  u(X), 

where  u(p)  and  a(^)  are  the  integrals  from  z0,  s0  to  p  and  from  20,  *o  to 
^  in  the  T'  surface,  the  path  of  integration  being  taken  in  any  manner  so 
long  as  neither  of  the  canals  a\a2  and  AB  is  crossed. 


THE   RIEMANN   SURFACE. 


153 


On  the  other  hand, 


Jx    Vr(z) 


or,  from  the  figure, 


and  since 


•  Jfi  Jfi 


we  have 

where    the  integration  of  the  last  integral 

is  taken  in  the  upper  leaf  and   the  lower 

bank  of  the  canal  aia2  .  Fig.  64. 

We  have  finally 

u{z,  s)=u(z,  «)+P, 

where  P  is  a  quantity  which  does  not  depend  upon  the  path  z0,  80  to  z\t  8\. 

The  quantity  P  is  called  the  modulus  of  periodicity. 

If  the  path  of  integration  is  taken  so  that  we  pass  from  the  right  to  the 
left  bank  of  the  canal  AB,  then  is 

u{zy  s)  =  u(z,  s)  —  P. 

The  integral  in  T  differs  from  the  integral  in  T'  only  by  a  positive  or 
negative  multiple  of  P,  this  multiple  depending  upon  the  number  of  times 
and  the  direction  the  canal  AB  has  been  crossed  [see  Dur&ge.  Elliptische 
Functionen  (2d  ed.),  p.  370]. 


EXAMPLE 


/dz 
— 
VI  - 


*2 


Realms  op  Rationality. 

Art.  131.  Let  z  be  a  complex  variable  which  may  take  all  real  or 
complex,  finite  and  infinite  values.  Consider  the  collectivity  of  all  rational 
functions  of  z  with  arbitrary  constant  real  or  complex  coefficients.  These 
functions  form  a  closed  realm,  the  individual  functions  of  which  repeat 
themselves  through  the  processes  of  addition,  subtraction,  multiplication 
and  division,  since  clearly  the  sum,  the  difference,  the  product,  and  the 
quotient  of  two  or  more  rational  functions  is  a  rational  function  and  con- 
sequently an  individual  of  the  realm. 
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This  realm  of  rationality  we  shall  denote  by  (2).  Consider  next  the  one- 
vulued  functions  on  the  fixed  Riemann  surface.  If  we  denote  any  such 
function  by  w\  =  pi  +  q\8  and  any  other  such  function  by  v>2  =  P2  +  92*, 
then  the  sum,  difference,  product  and  quotient  of  the  two  functions  wx  and 
u?2  are  functions  of  the  form 

w  =  p  -f  qs. 

It  is  evident  that  if  we  add  (or  adjoin)  the  algebraic  quantity  s  to 
the  realm  (2),  we  will  have  another  realm  (z,  s),  the  individual  functions 
or  elements  of  which  repeat  themselves  through  the  processes  of  addi- 
tion, subtraction,  multiplication  and  division.  This  realm  we  shall  call 
the  elliptic  realm.  It  includes  the  former  realm.  We  note  that  every 
element  of  this  realm  is  a  one-valued  function  of  position  on  the  fixed 
Riemann  surface.  In  the  present  Chapter  we  have  proved  that  every 
element  of  the  realm  (z,  *)  takes  every  arbitrary  value  that  it  can  take 
an  equal  number  of  times.  It  also  follows  that  within  this  elliptic  realm 
there  does  not  exist  an  element  that  becomes  infinite  of  the  first  order 
at  only  one  point  of  the  Riemann  surface.  This  latter  statement  is  left 
as  an  exercise  (see  Thomae,  Functionen  einer  complexen  Verdnderlichen, 
p.  94). 


CHAPTER  VII 

THE  PROBLEM  OF  INVERSION 

Article  132.  We  have  seen  (Chapter  V)  that  every  one-valued  doubly 
periodic  function  of  the  second  order  which  has  no  essential  singularity 
in  the  finite  portion  of  the  plane,  or  Riemann  surface,  satisfies  a  certain 
differential  equation  in  which  the  independent  variable  does  not  explicitly 
appear.     This  equation  may  be  written 

du 
where  p(z)  is  an  integral  function  of  at  most  the  second  degree  and  R  (z) 
is  an  integral  function  of  the  fourth  degree.     We  saw  in  the  preceding 
Chapter  that  p(z)  +  \^R(z)  is  a  one- valued  function  of  position  on  the 
fixed  Riemann  surface.     We  are  thus  led  to  the  study  of  the  integral 

dz 


-/; 


p{z)  +  VR(z) 

As  the  lower  limit  of  this  integral  we  take  any  point  z0  of  the  Riemann 
surface,  at  which  8  has  the  value  «o=  +*SR(zq).    Throughout  the  whole 
discussion  this  point  zQl  s0  will  be  taken  as  the  initial  point.    The  integral 
is  taken  along  any  path  of  integration  to  the  point  z,  s. 
It  follows  then  that  /**.  •  fa 

J*»*0p(z)  +Vfi(i) 

is  a  definite  function  of  the  upper  limit,  a  function  which  is  dependent  upon 
the  path  of  integration. 

We  may  also  consider  the  upper  limit  z  as  a  function  of  u;  and  we  shall 
now  raise  the  question:  Under  what  conditions  is  the  upper  limit  z  a  one- 
valued  function  of  ut 

It  is  possible  that  the  point  z,  s  lies  in  the  neighborhood  of  a  branch- 
point a  1,  say. 

We  then  have  the  following  development: 

pW-p(ai)+2^(*-ai)+2^fli(«-ai)a+  •  •  •  • 

VR(z)  =  bi(z  -  aO*  +  b2(z  -  ax)*  +  •  •  •   ; 
and  consequently 

p(2)fv^)=p(o1)l61(2-o1)^^(2--o1)^i>2(2-fll),  +  •  •  •  • 

We  thus  have  a  series  which  proceeds  in  ascending  powers  of  (z  —  a%)  • 
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Art.  133.     Suppose  that  p(a{)  does  not  vanish. 


We  may  then  develop 

the  form  P(*)  +v«W 


in  integral  powers  of  (z  —  ai)*  in 


1 


p(z)  WR(z)      p(ax) 
If  we  put  /»0l 

*Jttui 

it  is  seen  that 

u=p' * -p 

J*.*  v(z)  +yfR(z)     */*, 


4-  ci(z  -  ax)*  +  c2{z  -  ax)«  4- 


dz 


=  a, 


*p(*)  4Vfl(*) 

ax 


+ 


f" 


da 


p(«)  +"/R(^ 


*0j*0 


'a»     p(*)  +V^C0 

We  have  here  assumed  that  the  point  z,  s  has  been  so  chosen  that  there  is 
no  point  of  discontinuity  of  the  integrand  within  the  triangle  a\zz0. 

It  follows  that 

JP*«           dz 
. 
oi     p{z)  +VR(z) 

Z}8  By  hypothesis  the  point  z}  s  lies  in  the  neighbor- 

hood of  oi,  that  is,  on  the  inside  of  a  circle  within 

which  the  series  developed  above  is  convergent.     We 

p.     -5        °*    may  therefore  integrate  this  series  and  have 

u-a  =  /  Z    J— :  +ci(z- ai)*+  c2(z -ai)*  4-  •  •  '[d{z-  ax) 
J  ax    lp(ai)  ) 

pifli)       3 
If  we  put  z  —  <*i  =  &,  we  have 

u  —  a  = 


It  follows  that 


p(ai)      3 
p(ai)      3 


-*P 
Lp(a 


•  *  • 


•  • 


•] 


("  -  ">'  -  'twi +/!,+  • '  •} 


or 


P(<*l)* 

where  of  course  the  quantities  ci,  c2,  .  .  .  ,  /2,  etc.,  are  constants.     By 
the  reversion  of  this  series  we  have 

t  =  g\{u  -  a)*  4-  g2(u  -a)1  4-    •  •  •    . 

But  since  f2  =  z  —  ai,  it  is  seen  that  z  is  two-valued  and  not  one-valued  in 
the  neighborhood  of  w  =»  a. 
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Art.  134.    If  p(a{)  =  0,  the  above  development  becomes 


1 


=  e-i(z  —  <*i)-*  +  e0  +  ei(z  —  aj*  + 


u 


]d(z-at) 


p(z)  +\/R(z) 
We  then  have 

-  a  —  l[e-i(z  -  ai)-*  +  e0  +  e\{z  -  a0*  + 

—  2e-i(s  —  ai)*  4-  eo(*  -  <*i)*  +  *  •  ■ 
=  2e-i<  +  e0i2  +  ■  ■  •    . 
From  this  we  conclude  that  t  is  developable  in  positive  integral  powers 
of  u  —  a  and  consequently  is  one-valued  in  the  neighborhood  of  u  =  a. 
It  follows  also  that  z  is  one-valued  in  the  neighborhood  of  this  point. 

Hence  in  order  that  z  be  a  one-valued  function  of  u,  it  is  necessary 
that  p(ai)  =  0.  In  the  same  way  it  may  be  shown  that  p(a2)  =  0  = 
p(a3)  -  p(a^. 

On  the  other  hand,  p{z)  is  an  integral  algebraic  function  of  at  most  the 
second  degree  in  z.  Such  a  function  cannot  vanish  at  more  than  two 
points  without  being  identically  zero.  It  follows  that  p(z)  =  0.  We 
therefore  have  the  theorem:  In  order  that  z  be  a  one-valued  function  of  u, 
it  is  necessary  that  p{z)  =  0  and  consequently  also  that 

du 
Art.  135.    The  last  investigation  would  be  true  even  if 

dz 


t/Sn. 


were  infinite.    We  may  prove,  however,  as  follows  that  this  integral  is 
never  infinite. 
We  saw  above  that  ,  is  developable  in  a  power  series 


p{z)  +VR(z) 
which  is  convergent  within  a  certain 
circle.  Let  this  circle  cut  the  path  of 
integration  at  the  point  zff  «'.  We 
then  have 

dz  C*%*         dz 


r 


Jrv.* 
tn.Bn  ' 


+ 


t**p(z)+VR(z) 
dz 


*>.*>p(z)  +VR(z) 

P- 

J*,*  p{z)  +  VR(z) 

The  first  integral  on  the  right  is  finite, 

since  it  does  not  become  infinite  for 

any  value  between  z0,  s0  and  z*,  *';  while  the  second  integral,  as  shown 

above,  may  be  expressed  through  the  series 

[2  e-i(*  -  o0*  +  e0(z  -  <n)l  +  •  -  -  ]£,. 


Fig.  56. 
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This  series  is  finite  for  the  values  /,  *'  and  a,\.    It  follows  therefore  that 

dz 


r%*p(*)  +  VR(z) 

has  a  finite  value  even  when  p(ai)  =  0,  and  at  the  same  time  it  has  been 
shown  that  the  integral 


L 


dz 


r%*p(z)  +VR(z) 

is  finite  when  the  upper  limit  is  a  branch-point. 

Art.  136.    We  may  now  confine  ourselves  to  the  consideration  of  the 
integral  /»M    dz 


*Jta.9n 


***o\/R(z) 

This  integral  is  called  an  elliptic  integral  of  the  first  kind.  We  have  seen 
that  the  integral  u  remains  finite  when  the  upper  limit  coincides  with  a 
branch-point.  We  shall  next  see  that  this  integral  remains  finite  when 
the  path  of  integration  goes  into  infinity. 

In  one  of  the  leaves  of  the  Riemann  surface,  for  example  the  upper, 
draw  a  circle  with  the  origin  as  center  which  includes  all  the  branch-points. 
On  the  outside  of  this  circle  the  quantity  \^R(z)  and  consequently  also 

— =====  is  one- valued;  for  if  we  make  a  closed  circuit  without  this  circle 
VR(z) 

it  includes  either  none  or  all  the  branch-points  and  consequently 
does  not  change  its  value. 


1 


Vfi(*) 


We  have 


b-^^r['-?r['-?r['^r 


VR(z) 


Since  — ->    —*    ~>   -*  are  proper  fractions  for  all 
z       z      z      z 

values  of  z  without  this  circle,  each  of  the  above 

factors  is  developable  in  positive  integral  powers 

of  -,  so  that 
z 

1 


Fig.  57. 


,-— '  =  -5  )  00  +  0i  -  +  92  -z  +  ' 
VR(z)      z2  I  z  z2 


\- 


which  series  is  convergent  for  all  values  of  z  without  the  circle. 

Let  /,  *'  be  the  point  where  the  path  of  integration  starting  from  the 
point  Zo,  «o  And  leading  to  infinity,  cuts  the  circle. 

We  have 

£dz      _  /v.*      &     +    p      dz 
-..*o\/ft(z)      •/*.«,    VR(z)      J*>* 


VR(z) 
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We  have  seen  that  the  first  integral  on  the  right  is  always  finite,  whether 
the  path  of  integration  goes  through  a  branch-point  or  not.  For  the 
second  integral  we  have 

=r_aa_i2i_. .  .t  , 

an  expression  which  is  finite  for  both  the  upper  and  the  lower  limit.  We 
nave  thus  shown  that  the  integral 

'*•  *     dz 


f 


is  finite  everywhere,  even  when  the  upper  limit  is  indefinitely  large  or  if  it 
coincides  with  one  of  the  branch-points. 

Art.  137.  We  represent  by  T  the  Riemann  surface  of  Art.  128  in 
which  the  canals  a  and  b  have  been  drawn.  We  noted  that  any  closed 
curve  on  this  surface  formed  the  complete  boundary  of  a  portion  of  sur- 
face. If  on  this  surface  the  curve  C  includes  one  or  several  branch-points, 
for  example  a i,  we  isolate  them  by  means  of  small  double  circles.  If 
K  denotes  the  double  circle  about  a\,  and  if  the  curve  C  includes  only  one 
such  branch-point,  then  by  Cauchy's  Theorem  we  have 

f  <k  +  f  i*  =  o,  where  s  -  VR&. 

Jc 8         Jk 8 

Note  that  in  this  second  integral  the  integration  is  over  two  circles  lying 
directly  the  one  over  the  other  in  the  two  leaves  of  the  Riemann  surface. 
In  these  two  leaves  the  quantity  8  has  opposite  signs,  while  at  points  the 
one  over  the  other  the  absolute  values  of  8  and  z  are  equal.     It  follows 

that  in  the  integral  /  —  the  elements  of  integration  cancel  in  pairs,  so 

Jk  s  pd 

that  this  integral  is  zero.     We  have  thus  shown  that  the  integral  f  — 

Jc* 
taken  over  any  closed  curve  in  T'  is  zero. 

If  in  T*  we  draw  any  two  curves  (1)  and  (2)  between 

the  points  Zo,  s0  and  z,  s,  without  crossing  either  of  the 

canals  a  or  6,  the  two  curves  will  form  a  closed  curve,  and 

from  what  we  have  just  seen 

p'dz  +  r«.«dz  =  0 

J  to,  9b  8         Jt,*        8 
(1)  (2) 

or  r*'*-/*'* 

J  «*.*»  8         t/jk,«o    8 
(1)  (2) 

the  numbers  in  parentheses  under  the  integral  signs  denoting  the  paths 
along  which  the  integration  has  been  taken. 
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Hence  if  we  write 


«(*, «) 


where  the  dash  over  u  signifies  that  the  integration  is  to  be  taken  in  the 
Riemann  surface  2",  in  which  the  canals  a  and  b  are  not  to  be  crossed,  it 
follows  from  above  that  u(z,  s)  is  entirely  independent  of  the  path  of  inte- 
gration. It  follows  also  that  the  integral  u(z,  s)  is  a  one-valued  definite 
function  of  the  upper  limit. 

Art.  138.     We  shall  consider  next  the  integral 


u(z,  e) 


■£?• 


where  the  path  of  integration  is  taken  in  the  Riemann  surface  T,  which 
does  not  contain  the  canals  a  and  b.  We  shall  show  that  here  the  integral 
z^  u(z,  s)   is   not   a   one-valued 

function  of  the  upper  limit 
z,  s,  but  depends  upon  the 
path  of  integration. 

In  the  T-surface  the  inte- 
gral corresponding  to  u(z,  s) 


The   points   p   and   i   are 
suDDOsed  to  lie  indefinitely 


near  each  other,  so 
sequently  have 
(A) 

We  have  seen  th 
dent  of  the  path  e 


Returning  to  the  e 
ts  crossed  between 
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Further,  there  is  no  canal  between  X  and  z,  s.     It  follows  from  what  we 
have  just  shown  that 


x 


**^  =  u(*,s)  -  u(X)  in  7", 

8 


where  we  go  in  T'  from  zq,  so  to  z,  s  by  crossing  the  canals  a^  a*  and 
a\  a%  as  shown  in  the  figure.  We  have  to  make  the  same  crossings  to  go 
from  zo,  so  to  X.     We  therefore  have  from  the  equation  (A) 

u(z,  8)  =  u(z,  s)  +  u{p)  —  u(X). 

If  the  canal  a  had  been  crossed  at  any  other  point  pi,  X\  instead  of  at  p,X, 
we  would  have  had 

U(Z}  8)  =  U(Z,  8)  +  U(pi)  —  U(Xi). 

Consider  the  difference 

\u(p)  -  u(X)\-{u(pi)  -  u(Xi)}, 
or  { u{p)  -  u(p{) }  -  { u(X)  -  u(Xi) } . 

The  points  p  and  p\  are  both  on  the  same  side  of  the  canal  a,  while  the 
point  X  and  ^i  are  both  on  the  opposite  bank. 
It  is  seen  that 


u(p)-ti(Pl)  =  f'^inl", 

JPx    8 


and  u(X)  -  u(Xx)  =  P  — in  T\ 

Jxx   s 

where  the  path  of  integration  in  T'  may  be  quite  arbitrary,  provided 
only  it  does  not  cross  the  canals  a  and  6.  We  may  therefore  take  the  path 
of  integration  from  p  to  pi  indefinitely  near  the  right  bank  of  the  canal, 
while  the  path  from  X  to  ^i  is  taken  indefinitely  near  the  left  bank.  Since 
these  two  paths  differ  from  each  other  by  an  infinitesimal  quantity,  the 
integrals  over  them  are  equal.    It  follows  then  that 

{u(p)-u(X)\-\u(Pl)-u(Xl)\^0J 

and  consequently  u(p)  —  u(X)  has  the  same  value  at  whatever  point  the 
crossing  has  taken  place. 

Art.  139.     If  we  cross  the  canal  a  from  z0,  $o  to  z,  s  in  the  opposite 
direction  from  that  gone  over  in  the  previous  case,  we  have 


f"d*=r   *  +  ( '*•'<*£  (in  T) 

=  u(X)  +  u(z,  s)  -  u(p)  (in  T), 
=  u(z,  s)  +  u(X)  —  u(p). 
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*,» 


We   note  that  in  T'  we  must  go  from  z0,  s0  to  the   canal  joining  ax 
and  a2  and  after  crossing  this  canal  into  the  lower  leaf  come  out  again 

into  the  upper  leaf  by  crossing 
the  canal  a3a4  and  then  pro- 
ceed to  z,  s.  We  thus  see  that 
when  we  cross  the  canal  a  in  the 
opposite  direction  to  that  fol- 
lowed in  the  previous  article  we 
have  to  subtract  the  quantity 
u(p)—u(X)  from  u{z,  s). 

If  the  canal  a  is  crossed  fi 
times  in  the  first  direction  and 
v  times  in  the  second  direction, 
we  will  have 

u(z,  s)=  u(z,  s) 

+  (?-y){iW-i(fl). 


,'S 


Fig.  60. 


We  have  precisely  the  same  result  if  we  cross  the  canal  6.    Of  course,  the 

constant  u(p)  —  u(X)  is  different  here  from  what  it  was  in  the  previous 

case  when  we  crossed  the  canal  a. 

We  shall  write . 

for  the  canal  a  :  u(X)  —  u(p)  =  A, 

for  the  canal  b  :  u(p)  —  u(X)  =  B. 
We  therefore  have  in  general 

u(z,  8)  =  u(z,  8)  +  mA  +  nB, 

where  m  and  n  are  positive  or  negative  integers  and  where  u(z,  s)  is  the 
integral  in  which  the  path  of  integration  is  free,  u(z,  s)  being  the  integral 
in  the  Riemann  surface  T',  in  which  the  canals  a  and  b  cannot  be  crossed. 
The  quantities  A  and  B  are  called  the  Moduli  of  Periodicity. 

Art.  140.     We  have  seen  that  if  a  and  b  are  two  quantities  whose  quo- 
tient is  not  real  and  if  the  coefficient  of  i  in  the  complex  quantity  -  is 

a 

positive,  we  may  determine  a  function  4>(w)  which  satisfies  the  two  func- 
tional equations 

4>(w  +  a)  =  *(u), 

*(u  4-  b)  -  e     °  *(ti). 


This  function  is  (cf .  Art.  86) 

*G0  =   J  BmQTe 


m-+oo 


m>  2W 


.6 


m— —  oo 


where  Q  =  e  °andBm+jb=  Bm. 
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If  the  two  moduli  of  periodicity  A  and  B  have  the  property  that  the 

coefficient  of  t  in  —  is  positive,  then  we  may  write  a  =  B  and  b  =  A  and 

B 

form  a  function  $(tt)  so  that 

m-  +  oo  m*  2** 

jit  ■= 

where  Q0  =  e  "and  £m+*=  S«. 
We  then  have  . ,     ,   DN       . ,  x 

*(w  +  4)  =  e    B  *(w). 

Instead  of  the  variable  u  we  may  introduce  any  variable  quantity,  say 

u(z,  «)=  I      — 

We  then  have 

<S>(u)  =  $[u{z,  s)]  -  ¥(*,  s),  say. 

It  is  seen  that  V(z,  s)  is  a  function  of  position  in  the  Riemann  surface 
and  is  not  a  one- valued  function;  that  is,  when  z,  8  are  given,  Hf(z,  s)  does 
not  take  one  definite  value.  For  u(z,  s)  depends  upon  the  path  of  inte- 
gration, so  that  (cf.  Art.  139) 

u(z,  s)  =  u{z,  s)  4-  mA  -f  nB. 

Hence  the  complex  of  values  ¥(z,  s)  which  belong  to  one  position  z,  8  is 

expressed  through 

Viz,  s)  -  $[u(z,  s)  4-  mA  +  nB], 

where  m  and  n  are  integers. 

Since  4>(w)  has  the  period  B,  the  above  complex  of  values  reduces  to 

$[u(z,  s)  4-  mA], 

We  saw  in  Art.  91  that  the  following  relation  existed  for  the  general 

*-f  unction :  _  **<2m«+m»6) 

<i>(u  +  mb)  =  e     °  *(w). 

Consequently  the  complex  of  values  above  becomes 

-^[2m5(z,a)+mMl 

<P[w(z,  s)  +  mil]  =  e     a  9[u(z,  «)]. 

It  is  evident  that  $[u(z,  s)]  =  ¥(z,  s)  is  a  one- valued  function  of  position 
on  the  Riemann  surface  T'.  It  also  follows  that  between  ^¥(z,  s)  and 
V(z,  8)  there  exists  the  relation 

-  4r[2m5(*,a)+m»A]  — 

V(z,s)=e    B  ¥(*,«). 

The  integer  m  is  positive  or  negative  depending  upon  the  number  of  times 
the  path  of  integration  has  crossed  the  canal  a  and  upon  the  direction 
at  the  crossing. 
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Art.  141.     We  saw  in  Art.  94  that 

<t>(u)  =  B0*o(u)  4-  Si*i(u)  +  •  •  •  +  Sa-i*a-i(u). 

Let  the  corresponding  ^-functions  be  denoted  by 

¥o,  Vi,  *2,  •  •  •  ,  ^*-l 
We  then  have,  for  example, 

-?£[2mu{zt9)+m*A}  — 

It  follows  that  __ 

*i(*,  a)  _gi (*,*). 

¥2(«,  «)         ¥2(«,  S)  ' 

and  since  ¥i(z,  a),  ¥2(2, «)  are  both  one- valued  functions  of  position  on 

the  Riemann  surface,  it  is  also  seen  that     l  {*> 8'  is  a  one- valued  function 

of  position  on  the  Riemann  surface. 

The  functions  ¥(z,  5)  =  4>[u(z,  s)]  are  infinite  series  which  are  conver- 
gent for  all  values  of  the  argument  u(z,  s)  which  are  not  infinitely  large 
(Art.  86).     We  have  proved,  however,  that 

*/*0.«D     S 

is  infinite  for  no  point  of  the  Riemann  surface,  including  the  point  at 
infinity.     It  follows  that  ¥1(2,  «),  "¥2(2,  *)  are  everywhere  convergent  and 

consequently  the  quotient  .    ,      ;  has  definite  values  everywhere  on  the 

¥2(2,  s) 
Riemann  surface.     But  a  one-valued  function  of  z,  *  which  has  every- 
where a  definite  value  is  a  rational  function  of  z,  *.    It  follows  then  that 

^2(2,  s) 

where  R  denotes  a  rational  function. 

Art.  142.  Let  us  next  study  more  closely  some  of  the  subjects  which 
we  have  passed  over  rather  rapidly. 

We  had  on  the  canal  a :  u(X)  —  u(p)  =  A, 

on  the  canal  b  :  u(p)  —  u(X)  =  B. 

It  made  no  difference  where  the  point  A,  p  was  situated  on  the  canal. 

We  may  therefore  take  the  point  a,  a'  where  the  canal  b  cuts  the  canal  a 

and  have  accordingly 

u(a')  —  5(a)—  A, 
or 

—  in  T',  (cf.  Neumann,  loc.  cit.,  p.  248], 

a     8 
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the  integration  being  in  the  negative  direction.  In  the  T'-surface  we  may, 
starting  with  a,  follow  the  canal  b  around  to  the  point  a',  and  conse- 
quently have 

P. 


Fig.  61. 


the  integration  being  in  the 
negative  direction;  i.e.,  the 
quantity  A  is  the  closed  in- 
tegral around  the  canal  b. 
In  the  same  way 

B  «  u(p)  -  u(X) 

=  u(a)-u(P)=    f"**=  [**  in  T, 

Jfi      S         Jm  S 

the  integration  being  in  the  negative  direction.     We  have  thus  shown 

that  B  is  the  closed  in- 
tegral over  the  canal  a. 
Art.  143.  In  the 
previous  discussions 
we  have  assumed  that 
R(z)  is  of  the  fourth 
degree  in  z.  When 
R{z)  is  of  the  third 
degree,  we  have  only 
three  finite  branch- 
points, <*i,  a2,  a3,  say. 
But  here  the  point  at  infinity  is  also  a  branch-point  (Art.  115).  We 
may  therefore  connect  a\  and  a2  by  a  canal  and  o3  with  the  point  at 
infinity.  The  Riemann  surface  may  then  be  represented  as  in  the 
former  case  (see  figure). 

Art.  144.     In  the  derivation  of  the  function  4>(w)  the  ratio  —  cannot 

be  real.  Following  the  methods  of  Riemann*  we  shall  show  that  this 
ratio  is  imaginary  and  that  the  coefficient  of  i  must  be  positive,  a  result 
which  was  also  necessary  in  the  previous  discussion. 

We  saw  that  u(z,  s)  was  a  one- valued  function  of  position  on  the  Riemann 
surface  T\  All  functions  of  the  complex  variable  are  in  general  also 
complex,  and  we  may  consequently  write 

u(z,  s)  =  p  +  iq. 


Fig.  62. 


*  Riemann,  Theorie  der  AbeVschen  Functionen,  CreUey  Bd.  54,  p.  145;  see  also  Koenigs- 
berger,  Elliptische  Functionen,  pp.  368,  369;  Fuchs,  Crelle,  Bd.  83,  pp.  13  et  8eq. 
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The  quantity  u(zf  s)  is  everywhere  finite  in  7",  and  from  the  developments 
by  which  it  was  shown  always  to  be  finite,  it  is  readily  proved  to  be  also 
continuous. 

If  we  write  z  =  x  4-  iy, 

then  p  and  q  are  everywhere  one-valued,  finite  and  continuous  functions 
of  x,  y. 

Notingthat    **(*,*)  ,  *g(M)  g£  ,  *"(*,*)  .  i  =  *jf_  _j=, 

5x  dz       dx  dz  dz       VR(z) 

it  is  seen  that — is  infinite  for  z  =  c^,  a2,  a3,  or  a*     On  the  other  hand, 

dx 

**-£»  + A 

dx       dx         dx 

and  consequently  either  -2  or  ^  or  both  of  these  derivatives  are  infinite 

H  dx       dx 

for  2  =  e&i,  02,  ag,  or  a<. 
Form  next  the  integral 

where  the  integration  is  to  be  taken  over  the  whole  boundary  of  the 
Riemann  surface  T'.  This  surface,  see  figure  in  the  preceding  article, 
is  bounded  by  the  two  banks  X  and  p  of  the  two  canals  a  and  b.  It  is  seen 
that  we  may  go  over  both  the  banks  X  and  pot  a  and  b  with  a  single  trace. 

The  integral  /  pdq  taken  over  this  trace  may  be  divided  into  several 

integrals  as  follows: 

/rip)  rw  ru)  r*) 

pdq  =  I      pdq  4-  I       pdq  +  I         pdq  +  I       pdq, 

where  (p)  as  an  upper  index  means  that  we  are  on  the  right  bank,  ay(i 
means  the  portion  of  curve  gone  over,  and  +  a  means  on  the  canal  a  in 
the  positive  direction. 
Art.  145.    We  saw  above  that 

du  =  — §=  =  dp  +  idq, 
or  ^  =  <*xJ^y  =  d p+idq. 

y/R{z)       Vr(z) 

If  we  write  .  =  6(x,  y)  4-  iMx,  y)> 

\//2(s) 

then  is 

0(x,  y)dx  -  ^(x,  y)dy  4-  i{ ^(x,  y)dx  4-  ^(x,  y)dy }  =  dp  +  idg. 

It  follows  that  ^  y)dx  _  ^  y)dy  =  dp> 

V"(x>  y)dx  4-  #(x,  y)dy  =  dq. 
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The  function  ^(x,  y),  which  is  the  coefficient  of  i  in  ,  will  have  at 

two  opposite  points  on  the  left  and  right  banks  of  the  canals  values  which 
are  different  only  by  an  infinitesimal  small  quantity,  since  the  canals  a 
and  b  are  indefinitely  narrow.  The  same  is  true  of  the  function  <j>(x,  y). 
It  follows  that  dq  will  have  at  two  points  opposite  each  other  on  the 
canal  a  the  same  values,  but  the  signs  will  be  different,  since  the  integration 
at  these  points  has  been  taken  in  the  opposite  direction. 
We  may  therefore  write  the  above  integral  in  the  form 

J  Pdg  -  J+m\P  -  P\dq  +  J+JP  -  V\<k- 
In  Art.  139  we  put  A  =  u(X)  —  u(p)  on  the  canal  a; 

(A)        (A)  (p)         (p) 

or  A  =*  p  -f  iq  —  { p  +  iq } 

(A)        (p)  (A)       (p) 

=  p-p  +  i{q  -tf}. 
If  further  we  write  4  =  a  +  i]8,  then  is 

(A)      GO 
a  —  p  —  p  on  the  canal  a. 

We  also  had  _  _  w      w      (A)     (j0 

B  =  w(/?)  -  w(^)  —  p  +  tg  -  {p  +  iq] 

Cp)       (A)  (p)       (A) 

and  writing  JS  =  r  +  id, 

(p)       (A) 

it  follows  that  y  =  p  —  p  onihe  canal  b.    It  is  seen  at  once  that  the  above 
integral  may  be  written 


jpdq  =  -  ajdq  +  rjdg. 


dz 
Since  du  —     ,        >  it  is  clear  that 

A=f^=£(dp  +  idq) 

Further,  since  4  =  a  +  t£,  we  have 

P  =  I  dq;  and  similarly 

d=fdq. 
The  integral  above  is  finally 
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Art.  146.  We  shall  calculate  the  same  integral  in  another  manner. 
Suppose  that  P  and  Q  are  real  functions  of  the  real  variables  x  and  y;  then  the 
curvilinear  integral 

r(Pdx  +  Qdy), 


/■ 


where  the  integration  is  taken  over  the  complete  boundary  of  a  region  within 
and  on  the  boundary  of  which  P  and  Q  together  with  their  partial  derivatives 
of  the  first  and  second  order  are  one-valtcedf  finite  and  continuous ,  is  equal 
to  the  surface  integral 

sm  -  &-*■ 

taken  over  the  same  region.* 
Consider  the  curvilinear  integral 


jA-/(^*+>>»: 


where  as  above  the  integration  is  to  be  taken  over  both  banks  of  the 
two  canals  a  and  b  in  the  Riemann  surface  7".  We  have  seen  that  p  is 
one-valued,  finite  and  continuous  within  this  surface,  since  it  is  the  real 

part  of  viz.  s).     But  (see  Art.  144)  -2- and  -^  become  infinite  at  the  points 

r  i  ox         dy 

0i,  02,  03  ancl  04. 

Hence  to  apply  the  theorem  just  stated,  we  must  cut  these  points  out 
of  the  surface  by  means  of  very  small  double  circles.  The  resulting 
Riemann  surface  call  T".  In  this  surface  the  conditions  required  are 
satisfied.  The  curvilinear  integral  must  now  also  be  taken  over  the 
double  circles.  But  as  shown  in  Art.  137  the  integrals  over  these  double 
circles  are  zero. 

If  then  we  write  in  the  formula 

instead  of  Pdx  +  Qdy  the  quantity  p-^-dx  +  p-^dy, 

OX  uV 

we  will  have  to  substitute  J 

for  -^  the  expression  -£  -2  +  p  — -2L 

dx  dx  ay        dxdy 

and  for  —  the  expression  -^  JL  4.  p      ?  - 

dy  r  dy  ox        axdy 

and  consequently 

/"  -  //[S5 g  ~  %  £H 

*  Forsyth,  p.  23;  see  also  Casorati,  Teorica  deUe  fumioni  di  variabili  compleste, 
pp.  64-69;  Neumann,  AbeVscke  Integrate,  2d  ed.,  p.  390.  Schwarz,  Ges.  Werke,  Bd.  II, 
has  shown  that  there  are  certain  limitations  of  this  theorem;  and  Picard,  Traite  <£  Analyse, 
t.  2,  pp.  38  et  seq. 
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But  since  &  =  &  and  22  =  -  *i 

Ox     dy        ay        o< 

(being  the  conditions  that  11(3,  s)  =  p  +  iq  have  a  definite  derivative), 
and  since  /  pdq  =  fij  —  ad,  it  follows  that 

*--=//[(£)!+ (?,)>*■ 

As  the  elements  under  the  sign  of  integration  are  essentially  positive, 
it  is  seen  that  fij  —  ad  is  a  positive  quantity. 
But  we  have 

B  =  r  +  i#=  (r  +  id)  (a  -  ifi)  =  ay  +  fid    .    .ad  -  fir 
A      a+ifi  a2  +  fi2  a2  +  fi2  a2  +  fi2' 

Since  ad  —  fiy  is  different  from  zero,  the  ratio  — ■  is  noJ   reaZ,*  and  the 

coefficient  of  i  in  —•  is  negative;  Aencc  the  coefficient  qfi  in  —is  positive. 

A  B 

We  may  therefore  (see  Art.  86)  form  functions  $(w)  such  that 

*(w  +  J8)=  *(u), 

*(U  +  A)=6      B  *(ll). 

Art.  447.     In  the  expression 

-^[2mi»(«,«)+mM]-. 
¥(*,*)  =e      *  ^(«,«), 

since  u(z,  s)  is  always  finite,  the  exponential  factor  is  always  finite  so  long 
as  m  is  finite.  Further,  since  $  is  only  infinite  for  infinite  values  of  its 
argument,  it  follows  that 

¥(*,  s)  =  $[u(z,  8)] 

• 

is  never  infinite.     Hence  also  ^(z,  s)  is  only  infinite  when  m  is  infinite. 

It  is  also  evident  that  ¥(z,  s)  can  only  be  zero  when  ¥(z,  s)  =  0. 

We  shall  now  see  how  often  the  function  ¥(z,  *)  becomes  zero  on  the 
Riemann  surface  T'. 

In  Art.  92  we  saw  that  if  a  function  f(z,  s)  is  discontinuous  at  isolated 
positions  within  a  portion  of  surface,  but  otherwise  is  one-valued  and 
finite,  then 

2m  J  dz 

where  the  integration  is  taken  over  the  complete  boundary  of  the  portion 
of  surface,  is  equal  to  the  sum  of  the  orders  of  the  zeros  of  the  function 

*  Cf.  Thomae,  Abriss  einer  Theorie  der  FuncHonen,  etc.,  p.  102;  Falk,  Acta  Math., 
Bd.  70;  Pringsheim,  Math.  Ann.,  Bd.  27. 
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diminished  by  the  sum  of  the  orders  of  its  infinities  within  the  portion  of 
surface  in  question;  i.e., 


li/i!*^*-*-^ 


As  the  portion  of  surface  we  shall  take  the  surface  T  which  is  bounded 
by  the  canals  a  and  6,  and  for/(*,  «)  we  have  here  ¥(«,  «).  There  being 
no  infinities,  2  A  =»  0,  and  consequently 


where  the  integration  taken  over  both  banks  of  the  canals  a  and  ft  is  equal 
to  the  sum  of  the  orders  of  the  zeros  in  T. 

Now  on  the  canal  a  we  have    u(X)  -  u(p)  =  A, 

or  u(X)  -  u(p)  +  A. 

It  follows  that 

*[5<J)]  =  *[«(,)  +  A]  =  e~^2uM+A)^u(p)l 
and  consequently  that 

(M)  *[g<ftj  =  f(&  =  ."f  WHil 

On  <Ac  canal  6  we  have       u(p)  —  w(>l)  =  jj, 

or  u(X)  =  «(p)  -  B. 

It  follows  that 

#[«(  J)]  =  $\u(p)  -  5]  =  *p»09)l 

From  the  figure  in  Art.  142  it  is  seen  that 
f  dlog^) dg  =  /W    d  log  T(a>  8)  &       /»(.)    ,11^^,) 

+  r°  iletpBLA  *  +  h  d  log  Sfo ,)  j. 

«/^ r'a'  on  -«  OZ  t/^aon+i     & 

■J-*!.   *tf,VI     •*+•*!.  8*<ft)  ] 

which  owing  to  (M)  and  (N) 


2mk   P       dz 
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But  from  Art.  139  it  is  seen  that 


I 


VR(z) 
We  therefore  have  finally 


dz     =B. 


\nij  dz  * 


It  is  thus  seen  that  the  intermediary  function  *ft(z,  s)  has  A;  zeros  on  the 
surface  T'\  and  since  ¥(2,  s)  vanishes  on  the  same  points  as  ¥(2,  s),  it 
follows  that  W(z,  s)  has  k  zeros  on  the  Riemann  surface  T. 

Art.  148.    We  saw  (Art.  87)  that  when  A;  =  2 


-—  (2u+6) 


$(tt  +  a)=  4>(w), 

_2jrt 

f(u  +  b)=e     a  *(w). 

Further,  write  Q  =  g*,  and  it  follows  that 


*„(«)=  »i(«)  =  S^e 


p——  00 


/1-+00    /2/H-l\»  2*x,  . 


l- -00 


If  in  ©i(u)  we  write  —  p  in  the  place  of  p>  the  summation  is  not  thereby 
changed,  and  we  have 


fi-+oo  4xi 


«i(«)=  %q*e~  a     . 


ft"  -00 


From  this  it  is  seen  that  ©i(w)  =  8i(-w),  or8i(u)won  even/unctoVm. 
Similarly  writing  —  /*  —  1  for  fi  in  the  formula  for  Hi(w)  we  have 


/1— —00 


or  Hi(w)  =  Hi(  —  u),  so  that  this  function  is  also  even. 

Art.  149.     If  in  ©i(u)  we  write  u(z,  s)  instead  of  u,  then  ©i(u)  becomes 

-=-  -^[2mu(r,«)+mM] 

¥0(s,  s)  =  ¥0(*,  8)  •  e    B  (cf.  Art.  140). 

Suppose  that,  starting  from  a  point  z0j  s0  in  the  upper  leaf  of  the  Riemann 
surface  T',  a  path  of  integration  is  taken  to  the  point  z,  s,  which  may  cross 
the  canals  a  and  b  as  often  as  we  choose.  The  point  z,  s  may  lie  in  either 
the  upper  or  the  lower  leaf.  Next  starting  from  the  point  z0,  —  $0t  which 
lies  immediately  under  the  point  zo,  «o>  let  us  construct  a  second  path,  which 
is  everywhere  congruent  to  the  first  path,  that  is,  which  lies  in  the  under 
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leaf  when  the  first  path  is  in  the  upper,  and  is  in  the  upper  leaf  when  the 
first  path  is  in  the  under.  If  further  we  form  the  integral  of  the  first  kind 
u(z,  s)  for  each  of  these  two  paths,  and  add  the  two  integrals,  it  is  seen 
that  the  elements  of  integration  cancel  in  pairs,  so  that 


U)  to 


where  (I)  and  (II)  are  used  to  denote  the  paths  of  integration.  Suppose 
that  z0,  s0  coincides  with  one  of  the  branch-points,  for  example  with  ay, 
then  z0,  s0  and  zq,  —  *0  coincide,  and  we  have 


*    -       (!b 


(I) 

or  u(z,  s)  +  gA  +  hB  +  u(z,  -  s)  +  g'A  +  h'B  -  0, 

where  g,  g',  h,  h!  denote  integers. 

It  follows  that 

u(z,  s)  +  u(z,  —  s)  =  j A  +  8B, 

where  y  and  8  are  integers. 

If  then  we  take  a  branch-paint  as  the  initial  point  of  the  path  of  integration, 
the  function  u(z,  s)  has  at  two  points  situated  the  one  over  the4  other  in  the 
Riemann  surface  T'f  values  whose  sum  is  equal  to  integral  multiples  of 
A  and  B. 

Art.  150.  If  we  write  u(z,  s)  for  u  in  ©i(w),  we  have  the  function 
¥0(2,  «);  similarly  let  ¥1(2,  s)  denote  the  result  of  substituting  Sfos)  for 
u  in  Hi(ti).  Then  noting  the  relations  existing  between  ¥0,  ^0  and 
between  ¥1  and  ¥1,  it  is  seen  (cf.  Art.  141)  that 

where  R(z,  s)  denotes  a  rational  function  of  its  arguments. 
It  will  be  shown  in  the  following  Chapter  that 

R(*,s)  =9(z)  +  *  -H*), 
where  g(z)  and  h(z)  are  rational  functions  of  z  alone. 
We  form  next  ^  „*,(«,-«)  ^  erfife -«); 


Vifr-S)         Hi[U(z,-8)J 

et[-  u(z,  s)  +  rA  +  SB]  _  Bij-  tt(z,  s)] 
H,[-  u(z,  s)  +  yA  +  dB]      B.x[-  u(z,  •)]' 

as  is  seen  from  the  functional  equations  which  ©i  and  Hi  satisfy.     Since 
©1  and  Hi  are  even  functions,  it  follows  that 

fife-*)-  gffi'fl -«(«,«). 

Hi[u(z,s)] 
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We  therefore  have 

g(z)  -  s  •  h(z)  =-  g(z)  +  s  •  h{z), 
and  consequently 

8  •  A(s)  =  0. 

Since  s  is  not  identically  zero,  we  must  have 

h(z)  -  0; 
and  finally  «(i, .)-»(«), 

or  R(z,  s)  is  a  rational  function  of  z  alone. 

Art.  151.  Since  k  =  2,  it  follows  that  Hi  and  ©i  have  two  zeros  of 
the  first  order  on  the  Riemann  surface;  and  since  the  quotient  of  these 
two  functions  is  a  rational  function  of  z,  it  is  evident  that 

(M)  H^  _  Al*±A*, 

**i(u)      A3z  +  A4 


where  the  A}s  are  constants.    This  function  has  the  two  zeros  of  the  first 
order 

A\ 
and  the  two  infinities 


z 


-±v/«H?} 


A2 


Remark.  — If  the  zero  z  =  —  —^  is  a  branch-point,  say  a\f  then  (see 

1  Ao 

Art.  120)  iw?ice  the  exponent  of  the  lowest  power  ofz  —  ai^s-f—^in 

Ai 
the   development  in  ascending  powers  of  z  —  a\   is   the   order  of  the 

zero.     But  as  the  development  of  the  numerator  of  the  above  expression 

is  simply  Aylz  +  — M>  it  is  seen  that  2  is   the  order  of  the  zero  for 

A  L         ^lJ 

z  = -*  •     Such  a  zero  is  therefore  to  be  counted  as  two  zeros  of  the  first 

A\  A     # 

order.     The  case  where  —  -—  is  a  branch-point   may  be  treated  in  an 

analogous  manner.  3 

Art.  152.     It  follows  directly  from  equation  (M)  above  that 

_  A2®i(u)  -  ii4Hi(iQ 
A3Hi(w)  -  Ai&i(u) 

from  which  it  is  seen  that  z  is  a  one-valued  doubly  periodic  function  of  u 
with  periods  A  and  B.      We  call  z  the  inverse  of  the  elliptic  integral  u,  where 

dz 


»-/■ 


y/A(z  —  Oi)(z  —  a2)(z  —  a3)(z  —  o4) 


Although  u  is  not  a  one-valued  function  of  z  (Art.  139),  the  inverse 
function  z  is  one-valued  in  u.  The  constant  A  under  the  radical  is  of 
course  not  the  same  constant  as  the  period  A . 


•  •  • 
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We  may  also  note  that  ^ 

du 

is  a  one-valued  function  of  u;  for  the  derivative  of  a  one-valued  doubly  "peri- 
odic function  is  one-valued  and  doubly  periodic. 

Art.  153.  The  following  remarks  of  Lejeune  Dirichlet  (Geddchtniss- 
rede  auf  Jacobi;  Jacobi's  Werke,  Bd.  I,  pp.  9  and  10)  are  instructive  and 
historical: 

"  Es  1st  Legendres  unverganglicher  Ruhm  in  den  eben  erwahnten 
Entdeckungen  die  Keime  eines  wichtigen  Zweiges  der  Analysis  erkannt 
und  durch  die  Arbeit  eines  halben  Lebens  auf  diesen  Grundlagen  eine 
selbstandige  Theorie  errichtet  zu  haben,  welche  alle  Integrale  umfasst, 
in  denen  keine  andere  Irrationalitat  enthalten  ist  als  eine  Quadratwurzel, 
unter  welcher  die  Veranderliche  den  4ten  Grad  nicht  iibersteigt.  Schon 
Euler  hatte  bemerkt,  mit  welchen  Modificationen  sein  Satz  auf  solche 
Integrale  ausgedehnt  werden  kann;  Legendre,  indem  er  von  dem  gliick- 
lichen  Gedanken  ausging,  alle  diese  Integrale  auf  feste  canonische  Formen 
zuriickzufiihren,  gelangte  zu  der  fur  die  Ausbildung  der  Theorie  so  wichtig 
gewordenen  Erkenntniss,  dass  sie  in  drei  wesentlich  verschiedene  Gat- 
tungen  zerfallen.  Indem  er  dann  jede  Gattung  einer  sorgfaltigen  Unter- 
suchung  imterwarf,  entdeckte  er  viele  ihrer  wichtigsten  Eigenschaften, 
von  welchen  namentlich  die,  welche  der  dritten  Gattung  zukommen, 
sehr  verborgen  und  umgemein  schwer  zuganglich  waren.  Nur  durch  die 
ausdaurerndste  Beharrlichkeit,  die  den  grossen  Mathematiker  immer  von 
neuem  auf  den  Gegenstand  zuriickkommen  lieas,  gelang  es  ihm  hier 
Schwierigkeiten  zu  besiegen,  welche  mit  den  Hiilfsmitteln,  die  ihm  zu 
Gebote  standen,  kaum  iiberwindlich  sheinen  mussten.  .  .  . 

11  Wahrend  die  friiheren  Bearbeiter  dieses  Gegenstandes  das  elliptische 
Integral  der  ersten  Gattung  als  eine  Function  seiner  Grenze  ansahen, 
erkannten  Abel  und  Jacobi  unabhangig  von  einander,  wenn  auch  der 
erstere  einige  Monate  fruher,  die  Nothwendigkeit  die  Betrachtungsweise 
umzukehren  und  die  Grenze  nebst  zwei  einfachen  von  ihr  abhangigen 
Grossen,  die  so  unzertrennlich  mit  ihr  verbunden  sind  wie  der  Sinus 
zum  Cosinus  gehort,  als  Functionen  des  Integrals  zu  behandeln,  gerade 
wie  man  schon  friiher  zur  Erkenntniss  der  wichtigsten  Eigenschaften  der 
vom  Kreise  abhangigen  Transcendenten  gelangt  war,  indem  man  den 
Sinus  und  Cosinus  als  Functionen  des  Bogens  und  nicht  diesen  als  eine 
Function  von  jenen  betrachtete. 

11  Ein  zweiter  Abel  und  Jacobi  gemeinsamer  Gedanke,  der  Gedanke 
das  Imaginare  in  diese  Theorie  einzufiihren,  war  von  noch  grosserer 
Bedeutung  und  Jacobi  hat  es  spater  oft  wiederholt,  dass  die  Ein- 
fiihrung  des  Imaginaren  allein  alle  Rathsel  der  friiheren  Theorie  gelost 
habe." 
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Art.  154.  If  we  had  not  wished  to  study  the  one-valued  functions  of 
position  on  the  Riemann  surface  8  =  VR(z)9  we  might  have  shown 
immediately  that  /<fe\2 

For  in  the  differential  equation  (cf.  Art.  106) 


or 


■gf+AMfL+AM-0. 


when  a  definite  value  is  given  to  z,  say  z0,  then  the  sum  of  the  two  roots 
of  the  equation  is  ^      «. ^^ 

On  the  other  hand,  corresponding  to  the  value  zq  there  are  within  the 
initial  period-parallelogram  two  values  of  u  say  u\  and  u2.  Also,  since 
«i  +  «2  =  Constant,  it  follows  that 

^£1  +  ^2  =  0.  (ii) 

as        ae 

But  the  left-hand  side  of  (i)  is  the  same  as  the  left-hand  side  of  (ii),  and 
consequently*  A  i  (z)  =  0. 

Art.  155.  A  Theorem  due  to  LiouviUe.  Suppose  that  w  =  F(u)  is 
a  doubly  periodic  function  of  the  Ath  order  with  periods  a  and  b;  also  let 
*  =  f{u)  be  a  doubly  periodic  function  of  the  second  order  with  the  same 
periods.  There  exists  then  (see  Art.  104)  an  integral  algebraic  equation 
of  the  form  G(^  z)  _  Q> 

which  is  of  the  second  degree  in  w  and  of  the  &th  degree  in  z* 
This  equation  may  be  written 

Lw2  +  2Pw  +  Q  =  0, 

L,  P  and  Q  being  integral  functions  of  degree  not  greater  than  kiaz. 

It  follows  that  

-P±VP2-LQ       -P+e 

L      L       ' 

where  a  =  ±  VP2  -  LQ. 

We  therefore  have  a  =  jAD  ,  p 

so  that  a  is  a  one-valued  function  of  w. 
We  saw  above  that  ^ 


^  =  ±VR(z). 
du 

*  Cf.  Harkness  and  Morley,  Theory  of  Functions,  p.  293,  where  numerous  other 
references  are  given. 
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It  is  also  seen  that  corresponding  to  one  value  of  z  there  are  two  values 

of  a  differing  only  in  sign,  and  corresponding  to  this  same  value  of  z  there 

dz 
are  two  values  of  -—which  differ  only  in  sign. 

du 
Hence  T(z)=  a  +(dz/du)  is  a  one-valued  function  of  z  with  periods 

a  and  b.  It  follows  also  (see  Art.  104)  that  an  algebraic  equation 
exists  between  a  +  (dz/du)  and  z;  and  consequently  a  +  (dz/du)  is  inde- 
terminate for  no  value  of  u.  But  a  one-valued  function  which  has  no 
essential  singularity  is  a  rational  function  (Chapter  I).  Hence  T(z)  is  a 
rational  function  of  z. 

It  is  also  seen  that  j. 

-P  +  T(z)  25- 

du  . 

w  = =  p  +  qs, 

p  and  q  being  rational  functions  of  z. 

dz 
We  have  thus  shown*  that  w  may  be  expressed  rationally  in  z  and  s  =  — ; 

du 
or  w  —  R(z}  s),  which  theorem  is  due  to  Liouville. 

Art.  156.     A    Theorem  of  Briot  and  Bouquet   (Fonctions  EUiptiques, 

p.  278).      Suppose  that  w  =  F(u)  is  a  doubly  periodic  function  of  the 

Jfcth  order  with  primitive  periods  a  and  b  and  let  t  =/i(w)  denote  any 

other  doubly  periodic  function  with  the  same  periods.     We  shall  show 

that  t  is  a  rational  function  of  w  and  —  • 

There  exists  (Art.  104)  between  w  and  w'  =  -^  an  integral  algebraic 

du 

equation 

(I)  •  G(w,  uf)  -  0, 

which  is  of  the  Ath  degree  in  w'. 

Hence  corresponding  to  one  value  of  w  there  correspond  in  general 
k  values  of  w9  in  a  period-parallelogram.  Suppose  that  for  the  value 
wq  there  correspond  the  k  values 

wi',w2\  .  .  •  ,  «'*'.  (1) 

Further,  since  w  is  of  the  &th  order,  there  correspond  k  values  of  u  to  w0  in 
the  period-parallelogram,  say 

Ui}  U2,    .    .    .    ,    Mfc.  (2) 

We  also  know  that  between  the  functions  t  and  w  there  is  an  algebraic 
equation 

(II)  Gx(w,t)=0 

of  the  kth  degree  in  tt  so  that  corresponding  to  the  value  w0  there  are 
k  values  of  t,  say  ^ «,,...,  fc.  (3) 

*  Liouville,  CreUe,  Bd.  88,  p.  277,  and  Comptes  Rendus,  t.  32,  p.  450. 
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We  note  that  the  system  of  values  (3)  correspond  to  the  system  of  values 

(1)  in  such  a  way  that  to  every  system  of  values  (w,  v/)  there  corresponds 

one  definite  value  of  t  and  only  one. 

The  functions 

tv/^v/2,  .  .  .  ,  tv/*-1 

enjoy  the  same  property. 
It  follows  that  the  sums 

h  +t2  +t*         +•■■  +  **         -  Po, 

tiWi'      +  t2W2         +  t3W3       +  .    .    .  +  tkWk'     =  Pi, 
hWx'2    +  t2W2'2      +  t3W3'2   +  -    .    .  +  tkWk'2  -  P2, 

a  •  •  •  .  •  . 

*ltl>l'*-X   +  hW*-1   +  t3W3k-1   +  .    •    -  +  tkWk'k-1  -  Pk-1 

are  one-valued  functions  of  w,  and  have  definite  values  for  all  values  of  w 
on  the  Riemann  surface.     They  are  therefore  rational  functions  of  10. 
Art.  157.     If  we  multiply  the  above  equations  respectively  by 

Afc-i,  Ak-27   -   •   •   ^i»  1> 

add  the  results  and  equate  to  zero  the  coefficients  of 

t2t  Hi    •    •    •    >    fay 

we  will  have  the  system  of  k  equations: 


w2'k-1  +  Aiw2'k~2  +  A2w2'k~*  +  •  •  •  +  Ak-2w2'  +  Ak-i  -  0, 
w3'h~l  +  Axw3'k-2  +  A2w3'k-*  +  •  .  •  +  Ak-2w3'  +  Ak-i  -  0, 


W 


wk'h-1  +  A1W*-2  +  A2u?jfc'*-3  +  -  •  •  +  Ak-2wk'  +  Ak-i  =  0; 
and  the  additional  equation 

*i[u>i'*-1  +  Aiwi7*-2  +  A2Wi'*-3+  •  •  •  +  Aib-2U>i'  +  Ak-i] 
=  P*-!  +  iliP*-2  +  ■  •  •  +  Ak-2Pi  +  A*-iP0*.  (5) 

The  equations  (4)  show  that  the  quantities  A\,  A2t  .  .  .  ,  Ajb-i  are  the 
coefficients  of  an  algebraic  equation  of  the  A  —  1st  degree  whose  roots  are 

w2,  Wy  •  •  •  >  wk'- 

We  obtain  this  equation  by  dividing  (I)  arranged  in  decreasing  powers 

of  v/  by  w'  —  w\.     The  coefficients  of  the  quotient,  which  are  integral 

functions  of  w0  and  w\,  will  give  the  quantities  A\f  A2,  .  .  .  ,  A*-i. 

From  equation  (5)  we  have  t  expressed  as  a  rational  function  of  w  and  u/. 

This  theorem  is  a  generalization  of  Liouville's  Theorem  above.  In 
Chapter  XX  we  shall  again  prove  indirectly  both  theorems. 
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Art.  158.  We  shall  prove  in  Chapter  XVI  that  the  doubly  periodic 
function  of  the  second  order  z  =  <f>(u)  is  such  that  <f>(u  +  v)  may  be 
expressed  rationally  in  terms  of  <f>(u)>  4>'(u)>  0(v)>  #'(v)>  say 

4(«  +  »)  -  «i[*(u)f  *'(u),  *(*),  ^  Wl  (1) 

where  R  with  a  suffix  denotes  a  rational  function,  and  consequently  also 

<f>'{u  +  v)  -  fi#(u),  0'(u),  0(v),  *'(*)].  (2) 

For  the  present  admit  the  above  statements. 

By  Liouville's  Theorem  it  follows  that  w  =*  F(u)  is  a  rational  function 
of  0(u)  and  *'(*),  or      F(||)  _  W(w)>  ^(tt)]. 
We  consequently  have 

F(u  +  v)  -  ft3[^(w  +  v),4>'{u  +  v)J 

=  RJL<j>(u),<j>'(u),<j>(v)f<f>'(v)].  (3) 

Also  from  Briot  and  Bouquet's  Theorem 

*(tt)  -  fi^FW,  F'(u)] 

***  V(v)  -  fletw,  F'(u)]. 

Hence  from  (3)  we  see  that 

F(u  +  v)  -  ft7[F(w),  F'(u),  F(t>),  F'(t>)]. 

It  has  therefore  been  proved,  since  w  satisfies  the  latent  test  expressed 
by  the  eliminant  equation,  that  this  function  has  an  algebraic  addition- 
theorem,  and  in  fact  is  such  *  that  F(u  +  v)  may  be  expressed  rationally 
in  terms  ofF(u),  F'(u),  F(v),  F'(v). 

This  property,  see  Chapter  II,  also  belongs  to  the  rational  functions 
and  to  the  simply  periodic  functions. 

It  has  thus  been  demonstrated  that  to  any  one-valued  function  <f>(u) 
which  has  everywhere  in  the  finite  portion  of  the  plane  the  character  of  an 
integral  or  (fractional)  rational  function,  belongs  the  property  that  <f>(u  +  v) 
is  rationally  expressible  through  <l>(u),  $'(u)f  <f>(v),  <f>'(v).  As  it  was  shown 
in  Art.  74  that  a  one-valued  analytic  function  cannot  have  more  than 
two  periods,  it  follows  (cf.  also  Art.  41)  that  a  one-valued  analytic  function 
which  has  an  algebraic  addition-theorem  is  either 

I,  a  rational  function  of  u,     . 

II,  a  rational  function  of  e  *  , 

j_ 

III,  a  rational  function  of  z  and  — • 

du 

The  first  two  cases  (Art.  41)  are  limiting  cases  of  the  third.  Every  tran- 
scendental one-valued  analytic  function  which  has  an  algebraic  addition- 
theorem  is  necessarily  a  simply  or  a  doubly  periodic  function. 

*  See  Schwarz,  Ges.  Math.  Abkandl.,  Vol.  II,  p.  265. 
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Art.  159.  We  have  seen  that  any  rational  function  of  z  and  s  is  a  one- 
valued  function  of  position  on  the  Riemann  surface  s.  Hence  the  function 
w  of  the  preceding  article,  which  is  the  most  general  one-valued  doubly 
periodic  function,  is  a  one-valued  function  of  position  on  the  Riemann  sur- 
face.*   The  quantity  8  is  the  root  of  the  algebraic  equation 

s2  -  R{z)  =  0, 

and  by  adjoining  this  algebraic  quantity  to  the  realm  of  rational  quanti- 
ties (z)  we  have  the  more  extended  realm  (z,  s)  composed  of  all  rational 
functions  of  both  z  and  s.  This  latter  realm  includes  the  former.  Since 
all  functions  of  the  realm  (z,  *)  are  one-valued  functions  of  position  on 
the  Riemann  surface  T  and  since  this  surface  is  of  deficiency  or  order 
unity,  we  may  say  the  realm  (s,  z),  the  elliptic  realm,  is  of  the  first  order, 
the  realm  of  rational  functions  (z)  being  of  the  zero  order. 

We  thus  see  that  the  study  of  functions  belonging  to  the  realm  of  order 
unity  is  coincident  with  the  study  of  the  doubly  periodic  functions  and  in 
fact  the  study  of  one  necessitates  the  study  of  the  other. 

The  elliptic  or  doubly  periodic  realm  (*,  z),  where 


8  =  VA  (z  -  a{)  (z  -  02)  (z  -  a3)  (z  -  04)  =  — , 

du 

degenerates  into  the  simply  periodic  realm  when  any  pair  of  branch- 
points are  equal  and  into  the  realm  of  rational  functions  (z)  when  two 
pairs  of  branch-points  are  equal  (including  of  course  the  case  where  all 
the  branch-points  are  equal). 

Thus  the  elliptic  realm  (z,  s)  includes  the  three  classes  of  one-valued 
functions: 

First,  the  rational  functions, 
Second,  the  simply  periodic  functions, 
Third,  the  doubly  periodic  functions. 

All  these  functions,  and  only  these,  have  algebraic  addition-theorems. 
In  other  words,  all  functions  of  the  realm  (z,  s)  have  algebraic  addition- 
theorems  f  and  no  one-valued  function  that  does  not  belong  to  this  realm  has 
an  algebraic  addition-theorem.  We  have  thus  proved  that  the  one-valued 
functions  of  position  on  the  Riemann  surface 

R  denoting  an  integral  function  of  the  third  or  fourth  degree  in  z,  belong  to 
the  closed  realm  (z,  s)  of  order  unity,  and  all  elements  of  this  realm  and  no 
others  have  algebraic  addition-theorems. 

*  Cf .  Klein,  Theorie  der  eUiptischen  Modutfunctionen,  Bd.  I,  pp.  147  and  539. 
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ELLIPTIC  INTEGRALS  IN  GENERAL 

The  three  kinds  of  elliptic  integrals.    Normal  forms. 

m 

Article  160.  At  the  end  of  the  last  Chapter  we  saw  that  the  most 
general  elliptic  function  could  be  expressed  as  a  rational  function  of  z,  s. 
We  shall  now  consider  the  integral  of  such  an  expression.* 

Let  R\(z,  s)  denote  a  rational  function  of  z,s.    This  function  may  be 

written  in  the  form 

p  /     \      A0  +  AjS  +  A2s2  +  •  -  •  +  AkS* 

11  '  B0  +  Bxs  +  B2s*  +  -  •  •  +  Bis1  ' 

where  the  A'&  and  B's  are  integral  functions  of  z.  Owing  to  the  relation 
si2  =  A(z  —  a\)  (z  —  o2)  (z  —  03)  (3  —  04),  it  is  seen  that  the  even  powers 
of  s  are  integral  functions  of  z,  while  the  odd  powers  of  s  are  equal  to  an 
integral  function  of  z  multiplied  by  s,  so  that 

D/f.U  A0'  +  A^g  =  Up'+iliWgo'-B!'*) 

U'  ;      B0'  +  Bi's  B0'*-Bi'** 

_  C  +  Ds 

where  C,  D,  and  E  are  integral  functions  of  z  as  are  Ao',  A\,  Bo'  and  J?i'. 

Writing  -  =  p(*)  and  -  -  q(z), 

it  is  seen  that       D  /     \        /  \   •     /  \  /  \   .  QOO 

Ri(z,  s)  =  p(z)  +  q(z)*s  =  p(z)  +  ^^-, 

where  q{z)»s2=*Q(z)  and  where  p(s),  g(z),  and  Q(z)  are  rational  functions 
of  z.     (See  also  Arts.  125  et  seq.) 
Consider  next  the  integral 


fRi(t,8)dz=  fp(z)dz+  fQ&dz. 


The  first  integral  on  the  right  may  be  reduced  at  once  to  elementary 
integrals,  so  that  we  may  confine  our  attention  to  the  integral 

/■Z^dz,  which  may  be  written  I    ^  '    d& 
«  JVR(z) 

f(z)  denoting  a  rational  function  of  z,  and  s  =  \/R(z). 

*  Legendre,  Memoire  sur  les  transcendantes  elliptiques,  1794.    See  also  Legendre, 
F onctions  Elliptiques,  t.  I,  Chap.  I. 
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Art.  161.    Suppose  *  in  general  that 

R(z)  =  Cozn  +  Cizn~l  +  •  •  -  +  C«, 
where  the  C's  are  constants.     When  n  is  greater  than  4,  the  integral 


/: 


m 


dz 


VR(z) 

is  no  longer  an  elliptic  but  a  hyperelliptic  integral;  when  n  =  3  or  4  we 
have  the  elliptic  integrals,  and  when  n  =  2  we  have  the  integrals  that 
are  connected  with  the  circular  functions. 
The  rational  function  f(z)  may  be  written 

/(f) .  e^a  .  ow  +  m 

the  g's  and  G's  denoting  integral  functions,  and  say 

g{z)  =  B(z  -  &i)**  (z  -  62)^  (*  -  M*  -  •  •  . 
Hence  when  resolved  into  partial  fractions 

/(«)  =  G(z)  +  % — ^-1;  (Aju  constants), 

t   (z  -  &»)* 
and  also 

J  VjBW     J  Vjj(«)        T    V  (*-&i)WjB(«) 

Since  (7(2)  is  an  integral  function,  the  first  integral  on  the  right-hand  side 
may  be  resolved  into  a  number  of  integrals  of  the  form 


/; 


zk 

dz. 


VR(z) 
We  thus  have  two  general  types  of  integrals  to  consider, 


z* 


h-J-£=dz 


VR(z) 

and  Hk=  f ds/ • 

J  (z-b)*VR(z) 

Art.  162.     Form  the  expression 

■£[i*V5(*j]  =  fez*"1  >/R(it)  +  \-^M=zk  =     **ll_  [2  kR(z)  +  zR'(z)] 
dz  2VR(z)  2VR(z) 


2*-l 


[(2k+  n)Cozn+  (2k  +  n-l)Ciz*-1  +  (2k  +  n-2)C2zn-2+ 


2VR(z) 

+  (2k  +  l)Cn-iX  +  2kC»l 

*  Briot  et  Bouquet,  FoneUons  Elliptiquea,  p.  430;  see  also  Koeaigsberper,  Ettip- 
Htche  Functionen,  p.  260;  Appell  et  Laeour,  Fonctiont  EUiptiqttea,  p.  235. 
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It  follows  through  integration  that 


2zkVR(z)  -  (2fc  +  nXV*+n-i  +  (2k  +  n  -  l)Ci/*+«-2  +  •  •  • 

+  (2fc  +  l)Cn-i/*  +  2kCJk-i. 

If  in  this  expression  we  put  k  «=  0,  it  is  seen  that  J«-i  may  be  expressed 
through  /n-2i  ^n-a,  .  .  .  ,  I  o,  /-i  and  through  the  function  V7?(z);  when 
&  is  put  —  1,  we  may  express  /»  through  7n- 1,  /n-2>  .  .  .  ,  /o  and  through 
the  function  z\/R(z).  If  further  we  write  for  /n-i  its  value,  we  may 
express  In  through  /n-2,  /n-a,  .  .  .  ,  /o,  /-1  and  an  algebraic  function. 
This  algebraic  function  is  an  integral  function  of  the  first  degree  in  z 
multiplied  by  VR(z). 

Continuing  in  the  same  manner,  we  may  express  In+x  through  In-2, 
In-3f  -  .  .  ,  Io,  I-i  and  an  algebraic  function  which  is  an  integral  function 
of  the  X  +  1  degree  in  z  multiplied  by  VR(z). 

Art.  163.  We  consider  next  the  integrals  of  the  type  //*.  Form  the 
expression 

d  \VR&  1  k         v^t-)      1  R'(z) 

dzl(z  -  6)*J  (z  -  6)*+i        y,^2  (z-b)WR(£) 

1 


2y/R{z){z-b)k+l 


[-2kR(z)  +R'(z)(z-b)]. 


If  we  write  -  2  kR(z)  +  R'(z)  (z  -  b)  =  <£(*), 

then  is 

£&!>  =  -  2 *«(')(*)  +  fl<"+1>(*)(*  -  6)  +  vR<"Hz), 
dz¥ 

or      .         <f>(')(z)  =  (v  -  2*)£<»>(f)  +  («  -  6)«<"+«(2). 

It  follows,  since 

*(s)  =  *(b)  +  ^  *'<&)  +  ii^V(6)  +  •  •  •  , 
that  U  2! 

^(z)  =  -  2  W?(6)  +  ^p  JF(6)(*  -b)  +  ^p J*"<5)(*  -  ft)* 

+  l^l*i?(3)(6)(2_6)3  +  .  .  .  +  w  ~  *  ~  2  *  fl<»-*>(6)  (2  -  6)»"i 
3!  (n  —  1)1 

+  w~2*  «<»>(&)  («  -  6)«. 
n! 

We  therefore  have 

T\r^rk\=     / — * r-i  -2fcft(6)  +  1-^i?'(6)(*  -  6)  +  • 

d«L(«-6)*J     2\/fl(7)(z-&)*+M  1! 

+  *zJ_Z^*B(«-i)(6)(i,  -  6)»-i  +  n~2fcflO>(6)(g-6)" 
(n  —  1)!  n! 
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Integrating  it  is  seen  that 


+  nr17xfA?g(,>"1)  »>  ff*"»+2  +  2^*  fl<»>  (6)  H *-n+1. 
(n  —  1)!  n! 

If  we  put  k  =  1,  we  see  that  #2  niay  be  expressed  through 


H\,  Hq,  ff-i,  ff-2i  •  •  •  ,  ff-(n-2),  and  -*  . 

z  —  b 

This  is  correct  only  if  R(b)^  0;  i.e.,  if  b  is  no*  a  root  of  the  equation 
R{z)=  0.    This  case  is  for  the  moment  excluded.     We  note  that 

J  s/R{z)  J    y/R(z) 

„  C(z-b)»-2dz 

"-(n-2)  —    I   7== • 

From  this  it  is  seen  that  the  integrals  Ho,  H- 1,  H-2,  .  .  .  ,  ff-(«-2)  may 
be  expressed  through  integrals  of  the  type  /*.  Hence  the  integral  H  i 
alone  offers  something  new. 

We  note  that  H2  may  be  expressed  through  H\,  J0,  Ji,  .  .  .  ,  /n-2  and 
through  an  algebraic  function  of  z.    If  we  put  A;  =  2,  we  may  express  J/3 

through  H 2,  ffi,  .  .  .  ,  ff_(n-3)  and  through  - — ^ ;  or,  if  f or  H 2  we  write 

(z-b)2 

its  value  just  found,  ffs  may  be  expressed  through  H\,  Iq,  I\,  .  .  .  ,  /n-2 
and  an  algebraic  function  of  z.  In  general,  we  may  express  Hm  through 
Hi,  Io,  I\y  .  .  .  ,  /n-2  and  an  algebraic  function  of  2.  We  thus  have  to 
consider  only  the  integrals  J0,  l\,  .  .  .  ,  Jn-2  and  ffi  =  /-i,  since  /-i  is 
a  special  case  of  H\,  viz.,  when  6  =  0. 

If  b  is  a  root  of  the  equation  R(z)=  0,  then  the  term  with  Hk+i  drops 
out.  Since  R(z)  cannot  have  a  double  root,  as  otherwise  it  could  be 
taken  from  under  the  root  sign  in  \/R(z),  we  may  in  this  case  express 

H\  through  the  integrals  H0,  ff-i,  .  .  .  ,  ff_(n-2),   ^;  and  conse- 

z  —  b 

quently  through  integrals  of  the  type  /*  alone. 
Art.  164.     We  have  therefore  to  consider  the  integrals 

zhdz 


-   : 


VR(z) 

where  k  =  0,  1,  .  .  .  ,  n  —  2,  where  n  is  the  degree  of  the  integral  func- 
tion R(z),  and  in  addition  the  integral 


Hi  ~  JV^f 


VR(z) 
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where  &  is  a  root  of  the  equation  g(z)  =  0.  We  note  that  there  are  as 
many  integrals  of  the  type  H\  as  there  are  distinct  roots  of  the  equation 
g(z)  =  0.  The  quantity  b  is  called  the  parameter  (Legendre,  Fonctiona 
Elliptiques,  t.  I,  p.  18)  of  the  integral  H\. 

Art.  165.  For  the  elliptic  integrals,  if  n  =»  4,  we  have  the  integrals 
1 0t  lit  hi  H\\  if  w  =  3,  there  are  the  integrals  Io,  I\,  H\.  In  the  first 
of  these  cases  we  shall  see  that  I\  reduces  to  elementary  integrals;  and 
with  Legendre  we  call 

dz 


VR(z) 
z2dz 


an  elliptic  integral  of  the  first  kind, 
an  elliptic  integral  of  the  second  kind, 


VR(z) 

H  i  =   / z  an  elliptic  integral  of  the  third  kind. 

J  (z  -  b)  VR(z) 

Legendre's  Normal  Forms. 

Art.  166.     In  the  expression 

dz  dz 


VR(z)      VA(z  -  <*!>  (z  -  a2)  (z  -  a3)  (z  -  a4) 

let  us  make  the  homographic  transformation 

at  +  6 

z  =  — ■ —  • 

ct  -hd 
It  follows  that 

g-ofc  =  («-"»*>< +  &-<*»*         (Jfc  =  1,2,3,4) 

ct  +  d 

and  a       ad -be 

az  — • 

{ct  +  d)2 
We  then  have 


VR(Z)  ■  ■       (ad  -  bc)dt 


\/A[(a-cai)t+b-dai][(a-ca2)t+b-da2][(a-caa)t+b-daa][(a^a4)t+b— daj 

We  note  that  the  expression  under  the  root  sign  is  not  essentially 
changed,  since  we  still  have  an  integral  function  of  the  fourth  degree, 
the  branch-points,  however,  being  different. 

Legendre  *  conceived  the  idea  of  so  determining  the  constants  a,  b,  c,  d 
that  only  the  even  powers  of  t  remain  under  the  root  sign.  If  we  neglect 
the  constant  A,  the  radicand  may  be  written 

\9<P  +  9it  +  92][h0t2  +  hxt  +  h2], 
*  Legendre,  loc.  cit.,  Chap.  II. 
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where  go  =  (a  —  ca\)  (a  —  ca2), 

<7i  =  («  -  c<*i)  (6  -  da2)  +  (a  —  ca2)  (6  -  daO, 
^2  -  (6  -  dai)  (6  -  do2), 

and  where  h0,  hi,  h2  are  had  when  we  interchange  a\  with  a3  and  02  with 
a4  in  the  expression  for  the  ^'s. 
That  the  coefficients  of  tz  and  <  disappear,  we  must  have 

*o0i  +  <7o^i  —  0, 

01^2  +  ^102  =  0. 

These  two  equations  are  satisfied  if  we  put 

(71  =  0  and  hi  =  0. 

From  the  expression  gi  =  0  it  follows  that 

2  ab  —  (ad  4-  be)  (ax  4-  a2)  4-  2  cda\a2  -■  0; 

and  from  h\  —  0  we  have 

2  06  —  (ad  4-  6c)  (a3  4-  04)  -f  2  cda3a4  =  0. 

These  two  equations  may  be  written 

2  -  (l  +  £l(fli  +  a2)  +  2  £  £  mo*  =  0, 
[6      aj  6  a 


w 


2  -  \r  +  -Ka3  4-  a£  +  2  £  £a3a4=  0. 


From  them  we  may  determine  -  4-  -  and  - .  -  considered  as  unknown 

..,.  6      a  b   a    ' 

quantities. 

If  a3  4-  04  =  a  1  4-  02  and  a3  •  a4  =  ai  •  a2,  the  two  equations  reduce 

d       t*  do 

to  one  and  then  we  need  only  determine  the  quantities  -  4-  -  and  -  •  - 

b      a  b     a 

so  that  they  satisfy  the  one  equation.     When  these  two  quantities  have 

d         c 
been  determined,  the  quantities  -  and  -  may  be  found  from  a  quadratic 

,.  b         a 

equation. 

When  these  conditions  have  all  been  satisfied,  then  in  the  expression 

[got2  4-  git  4-  g2][h0t2  +  htt  +  h2] 

the  coefficients  of  t  in  both  factors  drop  out. 

We  have  finally 

dz (ad  —  bc)di 

VR&      \/A(g0t2  +  g2)(hot2  +  h2) 

Legendre  further  wrote    ^  =  —  p2,    t^  =  —  q2 

g2  h2 

80  that  dz  (ad  -  bc)dt 


VR(z)      VAg2h2(l  -  p2*2)  (1  -  qH*) 


186  THEORY  OP  ELLIPTIC   FUNCTIONS. 

If  finally  we  write  t  =  -  (the  Gothic  z  being  a  different  variable  from 

P 
the  italic  z),  we  have 

-  (ad  —  bc)dz 
dz  v 


VR(z) 


\/il^{l-*}jl-£*j 


If  we  put  ^  =  &2  and   C=   ** /Z^t 

T  p  VAgJi2 

the  above  expression  is 

dz  Cdz 


VR(z)      V(l  -  z2)  (1  -  fc2z2) 

The  quantity  k  is  called  the  modulus  (Legendre,  loc.  eit.,  p.  14).  In  theo- 
retical investigations  it  may  take  any  value  whatever,  real  or  imaginary; 
but  in  the  applications  to  geometry,  physics,  and  mechanics  we  shall  see 
in  the  Second  Volume  that  it  is  necessary  to  make  this  modulus  real  and 
less  than  unity. 

Art.  167.     If  we  make  the  above  substitutions  the  general  integral 
of  Art.  160 

m*L    becomes    f  ,        /<»>* 
J  VR(z)  J  V(l  -  z2)  (1  -  fc2z2) 

where  /(z)  denotes  a  rational  function  of  z.  We  may  write  this  function 
in  the  form 

fte  _  <Mz2)+z<Mz2) 
*K)     *(z2)+**i(z2)' 

where  $,  $i,  ^,  ^1  denote  integral  functions.     If  we  multiply  the  numer- 
ator and  the  denominator  of  this  last  expression  by  ^(z2)  —  z^r^z2),  it  is 
seen  that  /(z)  =  /0(z2)  +  z/i(z2),  where  /0  and  /1  are  rational  functions 
of  z. 
The  above  integral  correspondingly  becomes 

r      f(*)d*       =  r     /0(z2)dz       +  r     zfxWd* 

J  V(l  -  z2) (1  -  fc2z2)     J  V(l  -  z2)  (1  -  A;2z2)     «f  \7(1  -  z2) (1  -  A2z2) 

The  second  integral  on  the  right-hand  side  may  be  reduced  to  elementary 
integrals  by  the  substitution  z2  =  £. 
Proceeding  as  in  the  general  case  above  and  noting  that 

A[z2*+»\/(l-Z2)(l-fc2Z2)l  _  CqZ'*  +  QZ2**2  +  C2Z2*+« 
dZ  V/(l-22)(l-*222) 

and 

"~  -  b)  +  q2(z2  -  b)2  +  o^z2  -  6)8 


drz\/(l-z2)0-fe2z2)"|  =  o0  +  Oi(z2-6) 
dzl  (z2-6)*         J  (z2-6)* 


wV(l-z2)(l-i¥) 
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it  may  be  shown  that  the  integral 


«/  y 


Mz2)dz 


V(l-z2)(l-A:2z2) 
is  dependent  upon  the  evaluation  of  the  integrals 

z2dz 


J  VCl  -  Z^  (\  -  Jfc2»2\       J  \/(\- 


\/(l  -  z2)  (1  -  fc2z2)     J  V(l-  z2)  (1  -  A2z2) 

dz 


/; 


(z2-6)V(l-z2)(l-fc2z2) 

These  integrals  are  known  as  Legendre's  normal  integrals  of  the  first,  second, 
and  third  kinds  respectively. 

Art.  168.    The  name  "  elliptic  integral "  is  due  to  the  fact  that  such  an 
integral  appears  in  the  rectification  of  an  ellipse.     Writing  the  equation 

of  the  ellipse:  —  +  ?=■  =  1,  the  length  of  arc  is  determined  through 

a*      b* 


If  the  numerical  eccentricity  is  introduced: 


_ rja2-e2x2dx  =  r     a2 ~ e2*2     jl 

Jo  V  a2  -  x2  Jo  ^(a2  -  x2)  (a2  -  e2x2) 

If  further  we  put  x  —  a  sin  <f>,  it  is  seen  that 

s  =  /    Vl  —  e2  sin2  <f>  dff>. 

This  is  also  taken  as  a  type  of  normal  elliptic  integral  of  the  second  kind,41 
being  in  fact  composed  of  the  normal  forms  of  the  first  and  second  kinds 
as  above  defined.     Regarding  the  forms  of  the  integral  of  the  second 
kind  see  Chapter  XIII. 
Art.  169.     If  the  integral  which  we  have  to  consider  is  of  the  form 

f(z)dz 


/; 


Vaz*  +  3  bz2  +  3  cz  +  d 

where  f(z)  again  denotes  a  rational  function  of  zt  we  may  by  writing 

z  =  mt  -f  n 
make  as?  +  Sbz2  +  Scz  +  d  =  4*3  -  g2t  -  g3, 

where  52  and  g$  are  constants. 

This  is  effected  by  writing  n  = ,  am3  =  4. 

a 

*  The  elliptic  integral  of  the  second  kind  was  considered  by  the  Italian  mathema- 
tician Fagnano  (1700-1766)  and  was  later  recognized  as  a  peculiar  transcendent  by 
Euler  (in  1761). 
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The  above  integral  then  becomes 

F(t)dt 


S: 


V4t*-g2t-gz 

where  F(t)  is  a  rational  function  of  t.      The  evaluation  of  this  integral 
(cf.  Art.  165)  depends  upon  that  of  the  three  typical  integrals 

r        dt  r        hi  r & 

J  \Z4P-g2t-gz     J  ^/4fi-g2t-gs     J  (t  -  b)V4t*  -  g2t  -  g* 

which  correspond  to  the  normal  forms  employed  by  Weierstrass. 
Art.  170.     In  the  expression 

(1)  R(z)  =  A(z-  ax)  (z  -  a2)  (z  -  a3)  (z  -  04), 
make  the  tomographic  transformation 

(2)  M-«-±&, 

1  —  pz 

and  so  determine  the  coefficients  *  that  to 

z  =  ai,      z  =  02,    z  =  a3,    z  =  a4 
correspond 

It  follows  immediately  from  (2)  that 

(3)  z_ai  =  £(L+M,  (4)     *_a2=2£-t*>, 

1  —  //Z  1  —  fiZ 

(5)  z  -  a3  =  -f * ,  (6)     z  -  a4  =  -^ -  > 

1    —   /£Z  1    —    /£Z 

where  p,  g,  r,  «  are  constants  which  may  be  determined  as  follows:  In  (4) 
write  z  =  a3,  z  =  1,  and  in  (5)  put  2  =  a2,  z  =  —  1.     We  thus  have 

2g                              2r 
as  —  a2  —  - — *■— ,      a2  —  03  = • 

1  —  ft  1  +  [i 

Equations  (4)  and  (5)  thereby  become 

(7)         *  -  Qa       1  -  0  ,    1  +  z  ,         (8)     g-Q3   __!  +  /*      1-z 
03  —  a2  2         1  —  /£Z  a2  —  a3  2         1  —  /zz 

In  the  same  manner  we  derive  from  equations  (3)  and  (6)  the  following: 

(Q)        z  —  a,\ fc  #  1  4-  kz  /j0x      z  —  q4  = ifc  ^  1— fcz 

04  —  ai  2        1  — /iz  Oi  —  a4  2        1  —  /*z 

*  Koenigsberger,  Elliptische  Functional,  p.  271. 
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Equations  (7)  and  (8)  become  through  division 

Z  —  tt2  ^  fi  —  1  #  1  4-  z 
z  —  as      fi  +  I     1  —  z 

Writing  in  this  equation  z  =  a4,  z  =  - ,  we  have 

K 

0,1—  dy  =  fi  —  1   #  fc  +  1. 
<*4—  <*3        ^  +  ^      i  —  l' 

and  similarly  for  the  values  2  =  <*i,  z  =  —  -,  the  same  equation  gives 

K 
d\  —  0,2       a  —  1      k  —  1 
<*1  -  «3         /*  +  *       *  +  1 

The  quantities  ft  and  /*  may  be  determined  from  the  last  two  expressions 
in  the  form 

04  _  °3 


04  —  02 


(11)  f1-^)2-  fll~*» 

\1  +  &/       01  —  a3 

(12)-  H/i_Qi-o3     1-fe 

1  —  /£         Oj  —  02       1-ffc 


<fe      (1  -  /*2)(Q3  -  02) 


From  the  equations  (9)  and  (7)  we  have 

a,     (i-g)*(»4-a») 

dz  2(1  -  fiz)2       '  dz  2(1  -  fiz)2 

and  consequently 

ib     01~//2)(1"F)v/fc(a4"'ai)(a3"a2) 
(13)  dz  =  2(1 -fiz)2 

Through  the  multiplication  of  (7),  (8),  (9),  (10)  and  (13),  it  follows  at 
once  that 

/dz      =  JL   r dz 
VJ2W      MJ  v^l-z^U-^z2)' 

where  M  =  iJ^iSl^Jh)^  ~  «i>, 

2V  fc 

and  where  z  and  z  as  determined  from  (7)  and  (8)  are  connected  by  the 
relation 


z 


__  03  4-  02  .  03  —  02  m  z_ 


2  ,2  1  -  fiz 

the  quantities  //  and  k  being  determined  from  equations  (12)  and  (13). 
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Art.  171.    If  in  the  equation 


\l+k)      ax- 


a3      °4~  °2 


we  put  the  right-hand  side  =  r,  then  the  six  different  anharmonic  ratios 
which  may  be  had  by  the  interchange  of  the  a's  are  denoted  by 

1    ,  It       t-1 

T  1— T     T— 1  T 

and  corresponding  to  each  of  these  values  there  are  two  values  of  k,  in  all 
twelve  values  of  k. 

Denoting  any  one  of  these  values  by  k,  it  is  seen  that  all  twelve  may  be 
expressed  in  the  form 

±k,  ±i    ±l\^f,  ±(l±^f,   JLzi^f,  ±(l±i^)2. 

*        Ki+Vk/         \l-Vjfc/         \i+iVk/        \\-is/kl 

(Cf.  Abel,  (Euvres,  T.  I,  pp.  408,  458,  568,  603;  Cayley's  Elliptic  Func- 
tions, p.  372.) 
Remark.  —  We  may  make  use  of  the  above  results  to  transform  the 

expression 

dz 

VA(z  -  ax)(z  -  a2)(z  -  a3) 
into  Legendre's  normal  form. 

Noting  that  A(z  —  ax)(z  —  02)  (z  —  03) 

« Limit  I (z  —  a\)(z  —  a2)(z  —  az)(z  —  a4)  I, 

04-00  L     °4  J 

we  have  to  write  in  the  formulas  above in  the  place  of  A,  and  let 

o4 

a4  become  infinite. 

We  then  have 

dz 


r  dz  _  j_  r 

J  VA(z-  ai)(z  -  a2)(z  -  o3)      MJ  \/(l- 


VA(z-  ax){z  -  a2)(z  -  a3)      MJ  \/(l- z2)(l- fc2z2) 


where  M  =  I  yA4(a*  ~  °3) 


03  +  02  .  03  —  a2     z  —  k 

Z    —    ~~"~~— "■""' *     "T"  ■     •  f 

2  2  1-Jfcz 


\1  -f  Ay       ai  —  03 
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Art.  172.    In  the  expression 


VR(z)  =  VA(z  —  ax)  (z  -  a2)  (z  -  a3)  (z  —  a4) 
-  (*  -  <*i)2  J  A  *-=^  •  ^^  •  z-=^±, 

write  s  =  *  —  ef    or    2  =  — s -* 

z  —  ax  t  —  e  —  1 

(«  "  «l)2 


If  we  put  V(ax  —  a2)  (ai  —  a3)  ^.  =  2  M , 
we  have 

01-04  »  (        \       ai-a2/)(       \       ai-o3/ 

Choose  e  so  that  3e  -  °2  ~  a*  -  a*  ~  a*  -  0. 

Gl  ~  <^2        <*1  ~  <*2 

Let  e\  be  the  value  of  e  that  satisfies  this  equation,  and  write 

e2  -  6l  -  ^^£  and  g3  _  6t  _  03^04. 

°1  ~"  a2  °1  ~~  #3 

We  finally  have 

dz      ^_     1  <ft 

_  J dt 

M  V4t*-g2t-g3' 

where  ei«2  4-  «2«3  +  e3ei  =  —  i#2, 

It  also  follows  that 

CP{z)dz  =  r         p(Q<ft 

where  P  and  p  denote  rational  functions. 

The  quantities  g2  and  g$  which  occur  in  Weierstrass's  normal  form  are 
called  invariants,  their  invariantive  character  being  especially  evidenced 
in  the  Theory  of  Transformation.  We  may  now  consider  more  carefully 
their  meaning. 


Art.  173.     Write 


r  dz 

J  \/R(*\ 


VR(z) 
where  the  function  R(z)  may  be  written 

R{z)  =  ao*4  -f  Aaiz3  +  6a2z2  +  4a&  +  a*. 
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Write  z  =  Si, 

ara2 

where  the  variables  xi,  x2  individually  are  not  determined,  but  only  their 
quotient. 

We  then  have 

fi(«)  -  -kloo^i*  +  4a,iiax3  +  6o2xI2xB2  +  4oaxixz8  +  04X2*} 
x2*'  ' 

X2* 

It  is  seen  that/(xi,  x2)  is  a  binary  form  *  of  the  fourth  degree.     We  have 
at  once 

rig      =  x2rfx  1  —  x  idrj 

If  next  we  write 

z,  -  ai/,  +  6i/2, 

*s  -  ci/i  +  dy2, 

._«!/!  +  fttfa , 

q/i  +  dj/2 

it  is  seen  that/(xi,  x2)  becomes  another  binary  form  $(yi,  1/2)  of  the  fourth 

degree. 

Art.  174.     In  general  make  the  above  substitutions  in  the  binary  form 
of  the  nth  degree 

/(xi,x2)-  Oo^i"  +  «iOifi*_,*a  +  n2o2xi',-2x22  +  •  •  ■  +  ObXj", 
where  ti\,  n2,  .  .  ■  are  the  binomial  coefficients. 

We  thus  derive  another  binary  form  of  the  nth  degree  <f>(y\,  y2).     It  is 
seen  at  once  that 

-V 


x2)  =  OoZ"  +  niOiZn- 

1  +  n2a2z"- 

-■  +  ■  ■ 

•  +o» 

=  a0(z  -  ai)  <z  - 

a2)  .  .  .  ( 

»-«.) 

r  say- 

=  Oo(X]  - 

«1*2>  (*1  ~ 

-0:2X2)  .  . 

•    (I|- 

a«*a), 

ly 

=  a0'(yi 

-  Piya)  (vi 

-  £2.1/2)  •  ■ 

■    (.Vl  - 

-Am)- 

—  «lX2 ' 

=  ay  1  +  by  2 

-  a !  (ct/i  +  dy2) 

=  (o-«,c) 

1-2* 

Bocher,  Introduction  to  Higher  Algdtri 

1,  p.  280. 
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it  is  evident  that  one  of  the  /9's,  say 


and  similarly 


a  —  ot\C 


fl2=«*Lz±,  etc. 
a  —  a^c 


From  this  it  is  clear  that,  if  some  of  the  a's  are  equal,  some  of  the  fl's 
are  also  equal,  and  that  there  are  just  as  many  equal  roots  in  the  equation 
<f>(yu  2/2)  —  0  as  there  are  in/(xi,  x2)  =  0. 

Art.  175.    The  above  correspondence  gives  rise  to  the  following  con- 
sideration:   Suppose  we  have  given  the  quadratic  form 

aoz2  +  2  a\z  +  a2. 

The  roots  of  the  quadratic  equation 

aoz2  +  2  a\z  +  a2  =  0 


are 


do      ao 


dQd2, 


If  we  write  ai2  —  dQd2  ■=  D(a0}  ax,  a2),  we  know  that  the  two  roots  of 
the  quadratic  equation  are  equal  if  D  is  equal  to  zero.  The  quantity 
D  after  Gauss  is  called  the  discriminant  of  the  quadratic  equation. 

Also  for  forms  of  higher  order  we  may  derive  such  discriminants,  whose 
vanishing  is  the  condition  that  the  associated  equation  have  equal  roots.* 

The  quantity  D(a0,  atj  a2t  .  .  .  ,  an)  is  an  integral  rational  function 
of  a0,  «i,  •  -  •  ,  dn  and  is  homogeneous  with  respect  to  these  quantities. 

If  next  we  form  the  discriminant  Z)(a0',  a\,  a2,  .  .  .  ,  a*')  of  the 
form 

4>(y\,  2/2)=  «o'2/iw  +  n1a1/i/1n-1i/2  +  n2o2/i/iw-2!/22  +  ■  •  •  +  o^y2ny 

then  the  vanishing  of  this  discriminant  is  the  condition  that  <f>(yi,  y2)  have 
equal  roots  /?.  But  we  saw  that  <f>(yi,  y2)  had  equal  roots  when  the 
roots  of /(*i,  x2)  are  equal.     It  follows  that 

D(a0't  ai',  .  .  .  ,dn')=CD(d0,dU  .  .  .  ,  a*), 
where  C  is  a  constant  factor.     This  constant  factor  *  is  { ad  —  be )  w<w- 1J. 

*  Cf.  Salmon,  Modern  Higher  Algebra,  p.  98;  Bumside  and  Panton,  Theory  of  Equa- 
tions (3d  ed.),  p.  357;  etc. 

*  Cf.  Salmon,  he.  cit.,  p.  108;  Bocher,  loc.  cit.,  p.  238. 
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Art.  176.     If  the  function /Cri,x2)=ooXin+ niOiXi*-1^*  •  •  •  +  a&2n 
becomes  through  the  substitutions 

Xi     ayi  +  by2, 
x2     cxjx  +  <fy2, 

0O/i,  2/2)  -  oo'2/i11  +  niai'r/!*-1^  +  •  •  •  +  a/jfe" 
and  if  /  is  a  function  of  the  coefficients  such  that 

*(<*(>',  a/,  .  .  .  ,  a,,')  =  (ad  -  6c)"/(a0yai,  .  .  .  ,  On), 

where  /1  is  an  integer,  then  /  is  called  an  invariant  of  the  form/(xi,  x2). 

It  may  be  shown*  that,  if  /  is  an  invariant,  fi  must  be  equal  to  \np, 
where  p  is  the  degree  of  /  with  respect  to  the  coefficients  o0,  Oi,  .  .  .  ,  a«. 
The  quantity  p.  is  sometimes  called  the  index  of  the  invariant. 

The  following  theorem  is  also  true:f  All  the  invariants  of  a  binary 
formf(xit  x2)  may  be  expressed  rationally  through  a  certain  number  of  them 
which  are  called  the  fundamental  invariants. 

For  the  form  of  the  fourth  degree, 

f(x\,x2)  =*  aoX\4  +  4aiXi3x2  +  6a2x\2x22  +  4a3XiX23  +  «4Z24, 

there  are  only  two  fundamental  invariants  (cf.  Sylvester,  Phil.  Mag., 

April,  1853). 

The  one  of  these  is  % 

I2  «■  <*oa4  —  4  aids  +  3  a2. 

If  by  the  given  transformations  we  bring /(xi,  x2)  to  the  form . 

$(yu  J/2)  -  oo'^i4  +  4a1,i/i3y2  +  •  •  ■  +  o4'y24, 
then  it  is  easv  to  show  that 

V 

flo'o/  —  4a/a3'  +  3o2/2  =  (a0a4  —  4axa3  +  3a22)(ad  —  6c)4. 

In  this  case  p  —  2,  n  —  4,  /1  —  J  np  —  4. 

We  thus  have 

I2'  -  I2(ad  -  6c)4. 

The  other  fundamental  invariant  §  is 

73  —  000304  +  2o1o2a3  -  o23  -  a^a*2  -  O4O12. 

It  is  seen  at  once  that 

73'  -  h(ad  -  6c)«. 

*  Cf .  Salmon,  foe.  cit.%  p.  130;  Burnside  and  Panton,  toe.  tit.,  p.  376. 

t  Cf.  Salmon,  pp.  Ill,  132,  175;  Bocher,  loe.  cit.,  Chap.  XVII,  and  Burnade  and 
Panton.  p.  405. 

X  Salmon,  toe.  ciL,  p.  112.  Cayley,  Cambridge  Math.  Joum.  (1845).  Vol.  IV,  p.  193, 
introduced  this  invariant. 

§  To  Boole.  Cambridge  Math.  Journ.  (1841).  Vol.  ITT.  pp.  1-106.  is  due  the  discovery 
of  this  invariant;  see  also  Cambridge  Math.  Jattrn..  Vol.  IV.  p.  209;  Cambridge  and 
DmN»»  Math  Jowm.t  Vol.  I. p.  KM;  Crete,  Bd.  30.  etc.;  and  Eisenstein,  CreUe,  Bd.  27, 
p.  $1 ;  AronhoU  Crete,  Bd.  39.  p.  140. 
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Art.  177.     The  discriminant  D  of  the  binary  form  /(xi,  x2)  may  be 

rationally  expressed  (cf.  Salmon,  loc.  cit.,  p.  112)  in  terms  of  I2  and  1$  in 

the  form 

D  =  /23  -  27  J32. 
It  is  evident  that 

U  -  /2/3  -  27  J3/2  -  Z)(ad  -  6c)12. 

Art.  178.    The  functional-determinant  or  Jacobian  of  the  two  forms 
i^iiPu  £2),  V^teb  ^2)  may  be  written 

dx\ 
If  we  make  the  substitution 

*\  -  ^1(2/1,2/2),  *2  -  J2O/1, 2/2), 
Jli  and  ^2  being  functional  signs,  then  ^i(xi,  x2)  becomes  a  function  of 
yu  V2t  which  may  be  symbolically  denoted  by  [^1(^1,  ^2)]*  and  ^2(^1,  x2) 
becomes  by  the  same  substitution  [^2(*i>  ^2)]«- 

We  form  the  functional  determinant  of  these  two  forms 


F  = 


d£± 
dx2 

dx2 


*  = 


Wi(xi,  x2)]9 

dyi 

3|>fe(si,  x2)]9 


%Jr\(xitX2)1* 


^2/2 

dij^(xifx2)]9 

dy2 

and  we  shall  study  the  relation  between  F  and  $. 
It  is  evident,  since 

<h|r  __  a^r   dx±   .    d^  dx2 

dyi       dxi  dyi       dx2dyi 
that 


*- 


L       toi       ±,dyi    I       dx2       Jidi/iL       dxi       J«d2/2    L       dx2       J» 

0 
E 


dX2 

^2/2 

a^2(xi,x2)la^i  |  p^fa,^)]  dx2  rdjt2(xltx2y\  a^+  pTfafri^)]  ^2 

to  1       Jt^t/i    L       ^2       J.di/i  L       dxi       ]$dy2    L       ^2       \fiy2 


dx  1  J,      L  ^•c2  J» 

Suppose  next  that 
We  then  have 


dx2 

dXj  dXi 

dyi  dy2 

dX2  dX2 

dyi  dy2 


-[ft 


dx_ 

dXXf  dXi 

dyi  dy2 

dX2  dX2 

dy\  dy2 


Xi  -  ^1(2/1, 2/2)  -  «2/i  +  fe2/2, 
*2  =  X2{yx,  y2)  -  q/i  +  dj/2- 


*-[FJ. 


cf  d 


=  [F].(ad  -  be). 
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Art.  179.    Let/(zi,  x2)  be  a  binary  form  of  the  nth  degree.    It  is  seen 
,  that  dMxi>  xd  and  df(xhx2)  are  binary  forms  of  the  degree  n  -  1. 

dx\  dX2 

The  functional-determinant  F  of  these  two  functions 


a2/         a2/ 


ax-2 


1 

a2/ 


dxidX2 

a^ 


=  H(f),  say, 


dXidX2         dX22 

is  called  the  Hessian  covariard  *  of  the  form  /.     Suppose  that  by  the 
substitution  Xl  =  ayi  +  by2j 

*2  =  cyx  +  dy2, 
the  function /(xi,  x2)  becomes  0(t/i,  1/2)  and  form  the  Hessian  covariant 
for  this  latter  function,  viz., 

dy2 


H  (</>)  = 


We  have 


</i  W2/        dy2  \dyj 

d&_  =  ran  ax;  +  raq  ax2> 


V 


or 


and  similarly 


1    L< 


3x2Jt  dyi 
When  these  values  are  substituted  in  the  above  determinant,  it  follows  that 


B<4>)- 


+  e-iW 


-  (ad  -  be) 


Qy  1 L^  1  J.      a  y  1  L^2  J.      a*/2  L^i  J.      0.72  Ld*2  J. 

fyl  |_tai  J.         3?/!  Ld^zJ.         dj/2  Ldxx J,         di/2  L&^J, 

-ipq,  j_raq 

dl/iL^iJi     dyaLtoiJi 

Further,  since  -^n^-1  =  \^Q  a  +  T-^-l  c,  etc.,  we  have 

L^i2J»         ldx1dx2j8         L^i  J»         L  ^idx2J, 

|_dXidX2j8  \_dX2 ZJ«  L^xl^x2j»  L^x2  J« 

*  Cf.  Salmon,  loc.  tit.,  p.  117. 


#(<£)  =  (ad  -  6c) 
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It  follows  that 


• 


H(4>)  =  (ad-  be)3 


and  consequently 


H(<t>)  =  (ad-bc)*\H(f)] 


__    by* 

*a-  cyi+  dyt 


Art.  180.  We  may  consider  more  closely  the  meaning  of  the  covariant. 
Suppose  we  have  a  binary  form  f(xu  x2)  of  the  nth  degree.  With  its 
coefficients  do,  a\t  .  .  .  ,  an  and  with  xi,  x2.  we  form  an  expression 

C\a0,au  .  .  .  ,  On;  xi,x2}, 

C  denoting  a  functional  sign  which  with  respect  to  x\,  x2  is  of  the  vth 
degree,  and  in  regard  to  the  a's  it  is  of  the  pth  order. 
Suppose  furthej  that  by  the  substitution 

<*2/i  +  by2, 
cyi  +  dy2, 

the  function /(xi,  x2)  becomes  0(t/i,  y2). 

With  the  coefficients  a0',  a\,  .  .  .  ,  a»'  of  4>(y\t  y2)  and  with  y\,  y2 
wo  form  the  same  function 


x2 


If  then 


C{a0',  ax',  .  .  .  ,  On';  y\,y2\. 


C\aQ,1al'1  .  .  .  ,a»';  yuy2\  =  (ad-bc)*\C{a0,ai, .  .  .  ,  an;xi,x2}U-w«+$i* 
where  fi  =  %(np  —  v), 

we  say  that  C  is  a  covariant  *  of  the  binary  form/(xi,  x2). 

Art.  181.  In  the  theory  of  covariantsit  is  shown  that  far  every  binary 
form  f(x\,  x2)  there  is  a  finite  number  of  independent  covariant sf  through 
which  all  the  other  covariants  may  be  expressed.^ 

If  y(xi,  x2)  is  a  binary  form  of  the  fourth  degree,  say 

/(xi,  x2)  —  a0xi4  4-  4a!Xi3x2  +  6a2Xi2x22  +  4a3xix28  +  a4X24, 

there  are  two  fundamental  covariants  (Salmon,  loc.  cit,  p.  192):    The 
one  is  the  Hessian,  where 

v  =  n-2  +  n-2  =  2n-4,     p  =  2; 
and  consequently 

fi  =  i[2n  -  2n  +  4]  =  2. 

*  Salmon,  loc.  cit.,  p.  135;  Burnside  and  Panton,  loc.  cit.,  p.  376. 
t  Salmon,  loc.  cit.,  pp.  132,  175,  176;  and  see  also  Clebsch,  Theorie  der  bin&ren  alge- 
braitchen  Formen,  pp.  255  et  seq. 
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This  covariant  is 

H(f)  =  (a0a2-al2)zi4  +  2(a0a3-  aia2)xizx2Jt  (a0aA+  2ai08-3o22)xi2X2a 

+  2{axaA  —  a2az)  X\X23  +  (a2a4  —  a32)  «24. 

The  other  fundamental  covariant  is  the  Jacobian  of  the  quartic  and  its 
Hessian: 


1L, 

M.  ' 

T-l 

dxi 

dx2 
Mil) 

dx\ 

dx2 

For  this  covariant  it  is  seen  that 


v  =  n-l  +  2n-5  =  3n-6,     p  =  1  +  2  =  3, 


and  therefore 
so  that 


fi  =  i(np  -  v)  =  3, 
T  -  [T]a  (ad  -  fee)*. 

Art.  182.     Between  the  two  covariants  T  and  H  (/)  there  exists  the 

relation  * 

-  T*  -  /3/3  -  hf2H(f)  +  4  JST(/)». 

This  formula  is  given  by  Cayley  in  Crelle's  Journal  (April  9,  1856, 
Bd.  50,  p.  287).  The  formula,  however,  as  stated  by  Cayley,  is  due  to  a 
communication  from  Hermite.f 

We  have  at  once 

2T2       nT        or    H(f)    ,   Qfl(/)8. 

Z3     ' 


=  2/3-2/2^^  +  8 


P  / 

or  writing       J*  '  =  £,  it  is  seen  at  once  that 

-^  =  2/3-/2C  +  C8- 
Art.  183.     Consider  next  the  determinant 


A  = 


H(f),f 
dH(J),  df 


H(f), 


mn 


mn 


SL^ArM. 


dxx  +  ^^-'  dx2,     ZL-dxi+-?-  dx2 
dX\  dx2  ^Xi  0X2 


The  functions  /  and  H(f)  being  homogeneous  of  the  fourth  degree  in 
xi,  X2,  it  follows  that 

ox  1  ax2 

mnXl  +  mnX2  =  im/). 

dx\  ox2 

*  Cf.  Salmon,  he.  cU.,  p.  195;  Halphen,  Fonctions  Elliptiques,  t.  II,  p.  362;  Clebech, 
loc.  cit.,  §62. 

t  Similar  relations  have  been  derived  by  Hermite  for  the  quintic  and  for  every 
form  of  odd  degree  (cf.  Salmon,  p.  249). 


ELLIPTIC  INTEGRALS  IN  GENERAL. 


199 


We  therefore  have 


A-I 


eff(/)_     ,  dH{f)_       a/       ,  jtf 

OXx  0X2  0X1  OX] 


a#£& 


«5LQ^..  J£ 


3/ 


dxi  6^2  d£i  dx2 


1 

4 


ag(/)  dH(f) 
dx\  dx2 

df  df 

dxi  6x2 


*i, 


x2 


dxi,      dx2 


=  2  r(z2dxi  —  Xidx2). 


On  the  other  hand 

A  = 


H(f),        f 
dH(f),     df 


It  follows  that 


=  H(f)df-fdH(f) 

=  -Pd^&  =  -\pdZ. 


or 


iPdC  -  -  2  r(x2ctei  -  X!dx2) 
/*dC  =  -  4  fosdxi  -  xldx2)(-zz 


-  TIToyf  (x*&i  ~~  Xldx2M — 73 — ) 


(-2)* 
From  this  it  is  evident  that 

x2dx\  —  x\dx2  _  (—  2)* 


(X2dxx  -  xxdx2)  (2/3  -  /2C  +  C3)*- 


*JL 


v7(xi,  x2) 


-4     V2/3  -/2C  +  C3 


Since  z  =  *-!,  it  follows  that 
x2 

x2dx\  —  X\dx2  __      dz 


where  R(z)  =  do*4  +  4  ai*3  +  6  a2s2  +  4  a3s  4-  a4. 

We  finally  have 

r  dz   =  (-2)*  r 

J  VR(z)         -  4  J  < 


dr 


Vc3-/2C  +  2/3 


This  is  practically  the  transformation  given  by  Cayley  *  in  Crdle  - 
Journal,  Bd.  55,  p.  23. 

*  See  also  Cayley,  Elliptic  Functions,  p.  317;  and  Burnside  and  Pan  ton,  loc.  cU.9 
p.  474;  Brioechi,  Sur  une  formule  de  M.  Cayley,  CreUe,  Bd.  63,  p.  377,  and  CrelU,  Bd.  63, 
p.  32.  The  Berlin  lectures  of  the  late  Prof.  Fuchs  have  been  of  great  assistance  in 
the  derivation  of  this  transformation. 
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The  mode  of  procedure,  however,  as  noted  above,  was  suggested  by 
Hermite  (cf.  Hermite  in  "Lettre  123  "  of  the  Correspondence  df  Hermite  et  de 
Stieltjes;  read  also  letters  124  and  125  of  the  above  correspondence  and 
Hermite,  Crelle,  Bd.  52;  Cambridge  and  Dvblin  Math.  Journ.,  vol.  IX, 
p.  172;  and  t.  I  of  the  Comptes  Rendus  for  1866). 

If  we  write  2  *  for  £  in  the  above  formula,  it  becomes 


/dz     =  _  i  r 


dt 


VR(z)  J  2V4*3  -  I2t  +  h 

Art.  184.     Weierstrass  employed  a  somewhat  different  notation.     He 
put 

1 2  =  92,        Is  —  —  g&, 

and  consequently  introduced  as  his  normal  form  of  the  elliptic  integral  of 
the  first  kind, 

dt 


f: 


V4P  -  g2t  -  g3 
He  further  wrote 

4t*  -  ftf  -  g3  -  4  (t  -  ex)  (t  -  e2)  (t  -  e3)  =  S(t), 

so  that  (cf.  Art.  172)  between  the  e's  and  the  g's  we  have  the  following 

relations: 

e\  +  e2  +  e3  =  0, 

exe2  +  ^263  +  e3ei  =  -  {g2t 

eie^fiz  =  i<j3. 

Art.  185.     We  may  show  as  follows  how  the  Hermite- Weierstrass  nor- 
mal form  may  be  brought  to  the  Legendre-Jacobi  normal  form. 
In  the  expression 

dt 

WW) 

write  t  —  A  +  — ,  where  A  and  B  are  constants.     It  is  seen  at  once  that 

z2 

dt  -  Bdz 


y/W)      V{ (A  -  eOz*  +  B\  { (A  -  e2)z2  +  B}  [ (A  -  e3)z*  +  B\ 

Under  the  root  sign  there  is  an  expression  of  the  sixth  degree  which  con- 
tains only  even  powers  of  t.     But  by  writing 

A  =  ez, 
this  reduces  to 

dt     = -  Bdz 

VS(f)      VB{  (e3  -  ei)z»  +  B\  { (e3  -  e2)z*  +  5}' 


\ 
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If  further  we  give  to  B  the  value 

B  —  ei  -  e3, 

aild  PUt  Pn   -   #>o 

ei  -  e3 
wehave  dt  1  dz 


VS(0  V^  -  e3  \/(l-z2)(l-A;2z2) 

It  has  thus  been  shown  that  through  the  substitution 

t  =  ez  +  'JJZJl, 
zr 

the  Weierstrassian  normal  form  is  changed  intQ  that  of  Legendre. 
Other  methods  of  effecting  this  transformation  will  be  found  in  Volume  II. 

Art.  186.    If  we  write*  2 

ei  -  e3  =  -> 

£ 

then  is  1   .  /1x 

«i  -  -  +  ez.  (1) 

£ 

Further,  since  „  fc2 

e%  —  e3  =■  — > 

£ 

we  have  w 

*  -  -  +  «s;  (2) 

£ 

and  using  the  relation 

ei  +  *2  +  63  =  0, 
we  also  have  i  i  _l  m 

e3 5^^^-  (3) 

o  £ 

This  value  of  e3  written  in  (1)  and  (2)  gives 

•i  =  £-  (2  -  *2),  (4) 

3  £ 

C2  =  X  (2*2-1).  (5) 

3  £ 

From  the  equations  eie2  +  «2«3  +  e&i  ==  —  i  02  and  e  162^3  »  i  tfo  it  follows 
with  the  use  of  (3),  (4)  and  (5)  that 

-?e2<fe  =(2  -  *2)  (2 A;2  -  l)-(2  -  fc2)  (1  +  fc2)-(2A;2  -  1)  (1  +  fc2), 
4 

mA  ?Ll3<73=-(2-fc2)(2fc2-l)(l+i2), 

4 

and  from  these  two  relations  t 

(y23  108{1  -fc2  +  A:4}3 

(732^[(2-fc2)(2^2-l)(l  +  fc2)]2' 

*  Of.  Halphen,  Fonctions  Elliptiques,  t.  I,  p.  25. 

t  Cf.  Felix  Muller,  Schl&mUch  Zeit.,  Bd.  18,  pp.  282-287. 
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We  shall  next  show  that  the  above  expression  is  an  absolute  invariant* 
that  is,  it  remains  entirely  unchanged  by  a  linear  substitution. 

We  haw  22.3=l2?, 


9** 

h2 

and  we  saw  in 

Art. 

176  that 

h'3 

=  /23 

(od- 

be)12 

and 

U2 

=  h2 

(pd- 

■  6c)12. 

It  follows  that 

al 

-h3 

_/2' 

'3 

— •  • 

9z2 

h2 

h' 

2 

From  this  it  is  seen  that  k  is  the  root  of  an  algebraic  equation  of  the  12th 
degrtt  whose  coefficients  depend  rationally  upon  the  absolute  invariant  *2_. 

Art.  187.    Riemann's  Normal  Form.f    If  in  Legendre's  normal  form 


/: 


dz 


V{l^7?){l--k*z2) 

we  put  z2  =  t,  k2  =  X,  it  becomes 

dt 


2j: 


Vt(i-  oo  -  M) 

If  in  the  latter  integral  we  write 

we  have,  neglecting  a  constant  multiplier, 

dx 


. 


Vt{\   -  pT  +  T2) 

(Kronecker,  Berlin  Site.,  July,  1886.) 

In  Volume  II  the  transformation  of  the  general  integral  into  its  normal 
forms  will  be  resumed  and  the  discussion  for  the  most  part  will  be  restricted 
to  real  variables. 

Art.  188.  In  connection  with  the  realms  of  rationality  we  may  consider 
more  closely  the  integrals  that  have  been  introduced  in  this  Chapter. 

Let  R  denote  any  rational  function  of  its  arguments,  and  write  the 
integral 


/  R  (z,  o)dz, 


where  a  =  y/az  +  b.    If  we  put  a  =  ^(0,  where  ^r  is  a  rational  function, 
then  z  =  <f>(t)  is  a  rational  function.    The  above  integral  becomes 


/ 


W),  +{tWV)dt, 


*  Salmon,  toe.  cit.,  p.  111. 

f  Cf.  Klein,  Math.  Ann.,  Bd.  14,  p.  116,  and  Theorie  der  EUiptischen  Modvlfuno 
tionen,  Bd.  I,  p.  25. 
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where  the    integrand  is   a  rational  function    of  t.      For    example,  put 

a  =  y/az  +  b  =  J,  then  2  =  — —  •     In  this  case  the  realm  (z,  a)  is  evi- 
ct 

dently  the  same  as  the  realm  (t),  since  (z,  0  is  the  same  as  (t),  the  pres- 
ence of    z  within  the  realm   adding    nothing  to  it,  as  z  is  a  rational 
function  of  t. 
Consider  next  the  integral 

R  (z,  a)dz, 


/' 


where  a  =  V(z  -  a{)(z  -  a2)  —  (z  -  a2)  V  - — —  • 

▼    Z  —  a2 

By  writing  J2  =  z  ~"  fl|,  it  is  seen  that  <r  =  (z  -  a2)*  and  z  =  a\~  a^  . 

z  —  a2  1  —  tz 

We  note  that  both  <r  and  z  are  rational  functions  of  t  and  that  2  is  a 
rational  function  of  a  and  z.  Hence  every  rational  function  of  a  and  z  is 
a  rational  function  of  t  and  any  rational  function  of  t  may  be  expressed 
rationally  through  z  and  a.  In  this  case  we  may  say  that  the  two  realms 
(z,  a)  and  (t)  are  equivalent  and  write 

(*,  a)  -  (0. 
In  the  case  of  the  integral 


/  R(x,  Vax2  +  2ix  +  c)dx, 


if  we  put  y2  —  ax2  -f  2  bx  +  c,  we  have  the  equation  of  a  conic  section. 
This  conic  section  is  cut  by  the  line 

y  -  Ti  =  t{x  -  £), 

where  J  is  the  tangent  of  the  angle  that  the  line  makes  with  the  x-axis, 
at  the  point  $ ,  rj,  say,  and  at  another  point 

a£  +  2b  -  2i?*  4-  $t2 

x  — l f 

t2  -  a 


it2  -  2  a$t  -  2  bt  +  arj 
V  t2  -a 


Hence  as  above 


Or,  y)  ~  {t). 
In  the  case  of  the  integral 


/  R(z,  s)dz, 


where  8  is  the  square  root  of  an  expression  of  the  third  or  fourth  degree  in 
z,  it  was  shown  by  both  Abel  and  Liouville  that  the  integrand  cannot  be 
expressed  as  a  rational  function  of  t.  This  we  know  a  priori  from  our 
previous  investigations;  for  we  saw  that  an  elliptic  integral  of  the  first 
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kind  nowhere  becomes  infinite,  while  the  integral  of  a  rational  function 
must  become  infinite  for  either  finite  or  infinite  values  of  the  variable. 

In  Art.  166  it  is  seen  that  z  and  s  may  be  rationally  expressed  through 
z  and  3  —  V(l  —  z2)(l  —  k*z2)  and  at  the  same  time  z  and  3  may  be  ration- 
ally expressed  through  z  and  s  so  that 

(z,  s)  -  (z,  8), 

and  consequently  any  element  of  one  realm  is  an  element  of  the  other. 
It  is  also  seen  that  if  r  =  V4 t3  —  g2t  —  g$,  then 

(z,  s)  ~  (z,  s)  ~  (t,  t). 

We  note  that  by  these  transformations  the  order  of  the  Riemann  surface 
remains  unchanged. 

The  above  three  realms  of  rationality  being  equivalent,  the  name  elliptic 
realm  of  rationality  may  be  applied  indifferently  to  them  all 

EXAMPLES 

1«  In  the  tomographic  transformation, 

a  +  fit  +  yz  +  dU  -  0 
for  z  —  0|,        z  —  Oj,        z  —  a,,        z  —  a4, 

let  *-0,         <  -  1,         <-!,         <  -  00. 

We  thus  have 

a+TOj-O,        a+^  +  vaj+Joa-O,        aA+fi+  7^8  +  ^-0,       0+*a4-O. 

The  vanishing  of  the  determinant  of  these  equations  gives 

C4-02     03-04 

x  =■ • 

&i  —  <h     a2-oi 

Show  that  — is  thereby  transformed  into  Riemann 's  normal  form. 

2.  In  a  similar  manner  transform  — into  Legendre's  normal  form  and  from 

\/R(z) 
the  resulting  determinant  derive  the  12  values  of  k  given  in  Art.  171.     [Thomae.] 

3.  Show  that  the  substitutions 

a9-ai    a2-al 


transform 

n        dt 

Jo  Vt(i-t)(l- 

z-at    a7-ai 

t   ™                  •                   f      KT  = 

Z  —  CU    <%  —Oi 

into  ±V(ai    02) (at    a,) 

<H  ~  °l      °2  -  °4 


dz 


J  ax  V(«-  a,)  (*-  03)  (^-  a,)  (2-  o4) 
[Riemann-Stahl,  EU.  Fund.,  p.  16.] 
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4.  Show  that  the  substitution 

z  —  Oj    03—0,       t  —  a,    04—03 

2  —  Oj  "  Oj  —  Oj      t  —  Oj  "  ^—Oj 
transforms 


f,  into  r. 

«/  v4(*-Q1)(*-a2)(*-a8)(*-a4)  J 


dt 


[Burkhardt,  £0.  Fund.] 
Derive  two  other  such  substitutions. 

5.  Show  that  the  substitution 

t  .  ^  +  fr-«fl(*-«i) 

transforms  Weierstrass's  integral  into  itself. 

6.  If  a  is  a  root  of  02s  +  3  bz2  +  3  cz  +  d  —  0,  by  writing  z  —  a  —  z*  transform 

into  Legendre's  normal  form. 


\Zaz?+Zbz*+3cz+d 
7.  If  /(*)  -  z4  +  6  wis2  +  1,  show  that 


4  r__*_-  f  ,         * 

where  e—  »»(^+l)  +  (l-3mV  __  ff££ 


[Appell  et  Lacour,  Fane.  EUip.,  p.  268.] 
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CHAPTER  IX 

THE  MODULI  OF  PERIODICITY  FOB  THE  NORMAL  FORMS  OF 

LEGENDRE  AND  OF  WEIERSTRASS 

Article  189.    The  Riemann  surface  for  the  elliptic  integral  of  the  first 
kind  in  Legendre's  normal  form, 

f^=,  where  Z  =(1  -  z2)(l  -  k*z*)=  a* 

1         1 

has  the  branch-points  4-1,  —  1,  +  t>  —  r  • 


-V* 


♦<D 


yy 


a  b 

Fig.  63. 

In  the  figure  *  we  join  the  points  +  1  and  —  1  with  a  canal  and  also 
the  points  +  -  and  —  -  with  a  canal  which  passes  through  infinity.     Here 

K  K 

we  have  taken  the  modulus  k,  which  may  be  any  arbitrary  complex 
quantity,  as  a  real  quantity,  positive  and  less  than  unity.    In  the  follow- 
ing discussion  we  make  no  use,  however,  of  this  special  assumption. 
In  Art.  142  we  saw  that 

A=r<k,  B_r* 

Jh  8  J«  S 

The  corresponding  quantities  here  are,  say, 


+  idz 


Mk)=2£+vz 

and  B(k)  =  2  r+X-^  • 

J  -  ivZ 

*  Cf.  Koenigsberger,  Ellipt.  Fund.,  pp.  299  et  $eq. 
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For  any  integral  in  the  r'-surface  we  shall  take  as  lower  limit  the 
point  Zq  =■  0,  So  =  + 1 ;  that  is,  the  origin  in  the  upper  leaf. 
We  then  have 


s(z,  s)  -  P  s^|  in  r. 

«/o,i  vZ 


If  we  let  the  upper  limit  coincide  also  with  the  point  0, 1,  then,  however 
the  curve  be  drawn  in  the  r'-surface,  we  have  always 

(I)  5(0, 1)  =  0. 

Art.  190.     In  Art.  139  we  saw  that 

on  the  canal  a,  u(X)  —  u(p)  =  A(k), 
and  on  the  canal  b,  u(p)  —  u(X)  =*  B{k). 

We  form  the  integral  between  arbitrary  limits,  z2,  82  and  Zi,  81,  where 
the  path  of  integration  is  free,  that  is,  taken  without  regard  to  the  canals 
a  and  b. 

If  the  path  of  integration  crosses  the  canal  a  (see  Fig.  63)  we  have 


'    =  /   +  /  +  /    ' 


the  integrand  for  all  these  integrals  being  z 


V(l  -  z2)(l  -  fc2z2) 
Noting  that  the  second  integral  on  the  right-hand  side  is  indefinitely 
small  in  T,  it  is  seen  that 


/. 


*'*-4  =  u(p)  -  u(z2, 82)  +  w(zi, 81) -  u(X) in  T' 
*.•>  VZ 


=  u(zlf  81)  -  life,  82) -  A(k). 
If,  however,  the  integration  is  taken  in  the  opposite  direction,  we  have 

/      "*-%  -  U(Z2,  82)  -  S(Z!,  80  +  A  (A;). 

«/*,.•!    v  Z 

We  may  form  the  following  rule:  If  the  path  of  integration  for  the  integral 

dz 


s 


V(l  -  z2)(l  -  fc2z2) 

crosses  the  canal  once  in  the  direction  from  p  to  A,  this  integral  with  free  path 
is  equal  to  the  integral  taken  in  T'  decreased  by  A(k);  but  if  we  cross  the  canal 
a  in  the  direction  from  X  to  p,  then  this  integral  vrithfree  path  is  equal  to  the 
integral  in  T'  increased  by  A(k).  Upon  crossing  the  canal  b  we  have  the 
opposite  result :  If  bis  crossed  in  the  direction  from  pto  X,  then  B(k)  is  to  be 
added  to  the  integral  in  7". 
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We  may  apply  this  rule  in  order  to  derive  a  number  of  formulas,  which 
give  the  value  of  u(z,  «)  at  certain  points.  In  Fig.  63  it  is  seen  that  in 
the  upper  leaf  of  T' 


/:^-s<->-5(-!H 


(*). 


But  in  the  lower  leaf  where  the  path  of  integration  is  taken  congruent  to 
the  one  in  the  upper  leaf,  there  being  no  canal  between  the  points  —  1 

and  —  -, 


'•     rs^-M-i) 


If  we  add  these  two  integrals  and  note  that  the  elements  of  integration 
are  equal  in  pairs  and  of  opposite  sign,  it  is  seen  that  the  two  integrals  on 
the  left-hand  side  cancel,  so  that 


0-2JtK-l)-fi(-gj-A(*)f 


or 


Consider  further  the  integral  from  —  1  to  + 1  in  the  upper  leaf  and 
on  the  upper  bank  of  the  canal  from  —  1  to  +1  (the  upper  bank  being 
the  one  nearest  the  top  of  the  page) 


/. 


+  1  d\  -  5(+  1)-  u(-  1)+  B(k). 


-,VZ 

The  same  integral  in  the  lower  leaf  and  on  the  upper  bank  of  the  canal  is 

'+1  dz 


/ 


=  u(+l)-u(-l). 

-1  ^Z 

It  follows,  as  above,  that 
(HI)  _£p  =  u(+i)_5(_i). 

.  Next  forming  the  integral  from  + 1  to  +  -  in  the  upper  leaf  and  upper 
bank,  we  have 

+*dz 


f«&—{+Jil-«+l)+Ami 


and  in  the  lower  leaf,  upper  bank, 


x;^-(4)—>- 
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We  therefore  have 

(IV)  _4fil_5^+lJ_5(+i). 

We  then  form  in  the  upper  leaf,  upper  bank, 

k 

and  on  the  lower  leaf,  upper  bank, 


Adding  these  two  integrals  we  have 


(V) 


B(k)  =  u(oo,  +  «>)+ tZ(oo,  -oo)-  2  5/1Y 


Abt.  191.    If  we  form  the  integral 


r 

t/-00 


1 

*  dz 


\/(l  -z2)(l  -  k2z2) 


in  the  upper  leaf  of  7"  and  take  the  integration  along  the  upper  bank 
of  the  canal,  it  is  seen  that  the  path  of  integration  is  congruent  to  the  one 

from  +  -  to  +  00 .     At  two  corresponding  points  of  the  paths  the  abso- 
k 

lute  values  of  z  are  the  same,  but  the  signs  are  opposite.  This  difference 
of  sign,  however,  does  not  appear  in  the  expression  (1  —  z2)(l  —  k2z2). 
The  differential  dz  is  the  same  along  both  the  paths  and  positive,  and 
consequently  the  elements  of  integration  are  equal  in  pairs  and  we  have 

(M>      r  /    *      =  r-= — * , 

J-*  V(l  -  z2)(l  -  k2z2)     Ji    V(l  -  z2)(l  -  A2z2) 
In  a  similar  manner  we  have 

(N)       r1       *       =  fl  ,     * 

J -l  v^(l  -  z2)(l  -  *2z2)     «/+i   V(l  -  Z2)(l  -  Jfc2Z2) 

We  form  the  integration  over  the  path  indicated  in  Fig.  64  which  lies 
wholly  in  the  upper  leaf  and  passes  twice  through  infinity. 

The  integral  /  —  z  taken  over  this  path  must  be  zero, 

J  V(l  -  z2)(l  -  fc2z2) 

since  the  path  of  integration  does  not  include  a  branch-point. 
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We  therefore  have 


p+  fl+  p.+  rl+  p+  r+l+  p+  p_a 

«/-l  «/+l  «/.l  «/-»  J     1  «/+ao  «/  .  1  «/+l 


upper 
bank 


upper 
bank 


upper 
bank 


I 

lower 
bank 


We  note  that  the  two  integrals 

J  i  Vz 


and 


upper  bank 


X 


lower 
bank 


+»  VZ 


lower 
bank 


lower  bank 


are  equal,  for  the  sign  of  dz  is  different  in  both  integrals,  and  as  both  inte- 
grals are  in  the  upper  leaf  but  upon  different  banks,  there  is  a  difference 


Fig.  64. 

in  sign  and  also  a  difference  in  sign  due  to  the  limits  of  integration.     On 
the  other  hand  the  two  integrals 


r  kAz  and  r-jfc 

t/+i  vZ  «/ .  i  y/Z 


are  equal  with  opposite  sign,  since  there  is  no  canal  between  the  two 
paths  over  which  the  integration  is  taken. 

It  follows  that  the  sum  of  the  above  integrals  reduces  to 


2  |l+1-^  +  2 


■■s: 


*k 


+  2  |     *-^L  -  0, 


VZ      t7i  vz      «/-»  Vz 

where  the  integration  is  on  the  upper  bank  for  all  the  integrals. 
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Owing  to  the  relation  (M)  above,  this  sum  of  integrals  further  reduces, 
after  division  by  2,  to 


J-iVZ       J  .1   vz 


It  follows  at  once  that 


u(+  1)-  «(-  1)  +B(k)+  2|"w(oo,  +«)-  Ti/+  I)  -  B(fc)l  -  0, 

or,  owing  to  (III), 

(VI)  |B(fc)-w(°°, +«>)-«(+ |Y 

If  we  take  the  congruent  path  of  integration  in  the  lower  leaf,  we  again 
have,  since  no  canals  are  crossed,  . 

5(+l)-w(-  l)+2r«(oo,-oe)-u^1  =  0, 

«ffl  +  a[*<«f-«>-5g)]-a 

We  have  thus  the  formula 

(VII)  ^  =  u(oo,-ao)-izQ. 

Art.  192.  We  compute  the  integral  from  0  to  1  in  the  upper  leaf  of 
V  on  the  upper  bank  of  the  canal  and  then  the  integral  taken  over  the 
congruent  path  in  the  lower  leaf. 

It  is  clear  that 


'       2 


t/o,i  vZ     «/o,-ivZ 


upper  leaf  lower  leaf 

It  follows  that 

u(+  1)-  u(0, 1)+  B(*)+  u(  +  1)-  5(0,  -  1)=  0, 
or,  since  w(0,  1)  =  0  from  (I),  we  have 
(VIII)  2u(+  1)-  u(0,  -  1)--  £(fc). 

Further,  it  is  seen  that 

upper  bank     upper  bank 

and  consequently,  multiplying  by  2,  we  have 


J-i  VZ        «/ofi  VZ 

upper  bank  upper  bank 


i. 
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From  this  it  follows  that 

u(+  1)-  H(-  1)+  S(A)=  2{u(+  1)  -  u(0, 1)  +  B(k)}, 
or,  owing  to  (I)  and  (III), 

^  =  2rU(+l)+S(fc)l 

We  thus  obtain 
(IX)  -  I  B(k) -  u(+ 1). 

We  have  thus  derived  the  following  nine  formulas: 

(I)m(O,  1)=0,  (V)S(oo,+  oo)+w(oo,-oo)-2m/|j 

=B(*), 
(II)  5(-  1)  -  «(-|)=^'        (VI)  «(°0.+  0O)-«Q==|B(*)» 
(III)w(  +  l)-5(-l)  =  -*M,      (VII)u(0o,-a0)-uQ=iB(fc), 

aV)«(+|V5(+l)=-^,  (VIII)  2«(+l)-«(0,-l)  =  -B(A:), 

(IX)u(+l)  =  -iB(fc). 
From  these  formulas  we  have  at  once: 

w(+D  =  -iB(k),  u(-l) iB(k), 

5(oof+oo)--4ffl.f  ff(ao,-»)--^- !*(*), 

"S(0,l)-Of  5(0,-l)--5ttI. 

Art.  193.  Legendre  *  and  Jacobi  f  did  not  use  the  quantities  A  (k)  and 
B(k)  but  instead  two  other  quantities  K  and  K'.  These  quantities  are 
connected  with  A(k)  and  B(k)  as  follows: 

4X  =  B(ifc)=2   I  az 


V(l-i»)(l-JfeW)' 


or,  since 


Pjfc       2r+1ifc      (Art.  192). 
«/-i  vZ       «/0f+ivZ 


i+l  V(l   -  Z2)(l   -  *222) 


*  Legendre,  Fonctiona  EUiptiques  (1825),  1. 1,  p.  90. 
t  Jacobi,  Werke,  Bd.  I,  p.  82  (1829). 
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If  further  we  write 

z=     -Zl ,  A'2  -  1  -  k2, 

Vl-  WW 

(1  -  A'2v2)l  1  -  Jfc'V         X      *  *  !  _  Jfc^ 

it  is  seen  that 
i 

A(k)  -  2  f *   ,  dz  =  2 i f1   ,  dt>  .       [Jacobl] 

*/!  V(l  -  z2)(l  -  A2z2)        «/0  \/(l-»2)(l-A/2t>2) 

If  then  we  write 

dv 


'  -£ 


'o  V(l  -  1>2)(1  -  Jfc'2V2) 

we  have  A  (k)  =  2  iK'. 

The  quantity  A/  is  called  the  complementary  modulus. 
Since  B{k)  =4K  and  A (fc)  =  2tK',  the  formulas  of  the  preceding 
article  become 

5(+l)--3K,  m(-1)  =  -K, 

m(oo, +  <»)  =  - iff',  u(<x>,-<»)  =  -2K-iK', 

u(0,l)=0,  5(0,-l)  =  -2K. 

Anticipating  what  follows,  if  we  write 

dtz 


-£: 


ro  V(l  -  z2)(l  -  fc2z2) 
and  if  z  considered  as  a  function  of  u  is  written 

we  have  from  the  above  formulas 

m(-3K)-l,    »(-3J[-iK')-5.      «n(- <K')  =  oo,  etc. 

Art.  194.  We  shall  consider  next  the  moduli  of  periodicity  for  Weier- 
strass's  normal  form  of  integral  of  the  first  kind. 

We  note  that  the  point  at  infinity  is  a  branch-point  (Art.  115)  for  the 
integral 

/; dt r   dt 
2v/(<-e1)(<-e2)(i-e3)     J  V5(o' 

where  5(0  «  5  -  40  -  e{)(t  -  e2)(t  -  e3). 


214 


THEORY  OF  ELLIPTIC  FUNCTIONS. 


In  the  Riemann  surface  T  without  the  canals  a  and  6  let 


«/ en 


"t=> 


00  VS 

and  let  u(t,  Vs)  denote  the  corresponding  integral  in  T\ 


We  may  here  write  (cf.  Art.  139) 

u(X)  —  u(p)  =  A'  on  the  canal  a,  and 
u(p)  —  u(X)  =  B'  on  the  canal  b. 

The  quantities  w(ei),  w(e2),  S(e3)  may  be  computed  as  follows.    In  the 
figure  we  note  that,  when  the  integration  is  taken  in  the  upper  leaf, 

r^  -£& +£vs  - sw+ *m-w)-  nM-  «■ 

In  the  lower  leaf  along  the  congruent  path  of  integration, 

— =  =  u(ex). 

00    VS 

Through  subtraction  it  follows  that*     • 


a)  2T^ — A'' 


upper  leaf 


Similarly  along  the  upper  bank  of  the  upper  leaf  of  T', 

while  for  the  congruent  path  in  the  lower  bank, 

J     — =  =  5(e2)- w(ei). 
«  VS 

*  Cf.  Riemann-Stahl,  EUipt.  Fund.,  p.  134.  In  comparing  the  results  given  by 
different  authors  it  must  be  noted  that  in  most  cases  the  sign  of  equality  may  b^ 
replaced  by  that  of  congruence. 
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Hence  through  subtraction  it  is  seen  that  in  the  upper  leaf 

2  f  *  =  B>. 
We  may  therefore  write 
(IX)  2p4  =  2p*    +2P4  =  -A'^ 

We  further  have  in  the  upper  leaf  of  T', 

=  Af  +  w(e8)-  u(ea); 
while  in  the  lower  leaf 

J   —=  -  w(c3)  -  S(e2>. 
Through  subtraction  we  have  in  the  upper  leaf 

2  r*  *  =  a'. 

J«vs 

It  is  also  evident  that 

2  /\*  =  2  f*    +  2  /**  -  -  A'  +  V+A', 

J*>  vs     J*  vs      J«  Vs 

(III)  f  4 = ?■ 

Art.  195.    It  follows  at  once  from  (I),  (II)  and  (III)  that  in  T' 


or 


K    '    J»VS  2 

From  these  definitions  of  w,  at,  a",  it  is  seen  that 

w"  -  to  +  a/. 

Again  (cf.  Art.  185),  if  we  write  * 

and  write  the  upper  limit,  considered  as  a  function  of  the  integral  u, 

*>  =  fpMf 

*  The  sign  of  the  integral  is  changed  in  order  to  retain  the  notation  of  Weierstrass. 
It  is  seen  in  Chapter  XV  that  ^pu  is  an  even  function.    It  is  called  the  Pe-function. 
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f,  =  f(m"), 
fj  -  p(«/). 
H,    ,n£     -jt  jin.  ]SS  w  derived  the  relation 

\S  VZ 

'  =  «3  +  — V 


^L     or   -  u  =  C  *  . 

VZ  Ve     J0.1  VZ 


9{v)  =  e3  +  —  * 


It  w  a&o  evident  that 

K  _  r1  _dz i_  r»  <b  _  _w  ( 

Jo,iVZ  VW.  VS      Ve' 

«»-\  tK,  and  similarly  «/  =  v'riK'. 

Art.  197.     TA«  con/ormal  representation  of  the  T'surface. 
In  Chapter  VII  we  saw  that  if 

a  one-valued  function  of  w.    We  also  saw  that  if  the  path  of 
l  is  unrestricted,  more  than  one  value  of  u  correspond  to  every 
The  collectivity  of  these  values  was  expressed  by 
u  =  u{z,  s)  +mA+  IB, 
,  s)   represented   the  above  integral  in  the  simply  connected 
'  and  m  and  J  were  integers, 
rite  z  =  <f>(u),  then  <p(u)  is  a  one-valued  function  of  u.     We 

that  s=  —  =  Vflfe)  is  a  one- valued  function  of  u.    Further, 

du 
quantity  u  is  uniquely  determined  as  soon  as  the  upper  limit 
iwn.     Therefore  for  every  value  z,  a  in  the  surface  7"  we  may 
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compute  the  corresponding  value  of  u  and  lay  it  off  in  the  plane  of  the 
complex  variable  u.  Since  the  integral  u  never  becomes  infinite  (Art.  136), 
it  follows  that  all  the  values  of  u  which  correspond  to  the  collectivity  of 
values  z,  s  in  the  surface  T'  may  be  laid  off  within  a  finite  portion  of  the 
u-plane. 

It  cannot  happen  that  to  two  different  values  of  z,  s  on  the  surface  T  > 
there  corresponds  the  same  value  u.  For  if  this  were  possible,  then  re- 
ciprocally to  this  value  of  u  either  there  would  correspond  two  different 
values  of  z  in  the  T'-surface  and  z  would  not  be  a  one-valued  function 
of  u,  or  there  would  correspond  two  different  values  of  s,  and  then  s  would 
not  be  a  one-valued  function  of  u.  The  points  in  the  tZ-plane  follow  one 
another  in  a  continuous  manner  and  the  region  which  they  fill  is  simply 
covered.  It  follows  that  the  portion  of  surface  in  the  tZ-plane  and  the 
simply  connected  Riemann  surface  T'  are  conformed  representations  of 
each  other,  since  to  every  point  of  the  one  structure  there  corresponds  one 
and  only  one  point  of  the  other  structure  and  vice  versa. 


tc— Plane 


Fig.  66. 


We  may  next  investigate  the  form  of  the  portion  of  surface  in  the  u- 
plane  which  is  the  image  of  the  surface  included  within  the  canals  a  and  b. 
We  compute  the  value  of  u  for  the  point  fi  which  is  the  intersection  of  the 
left  bank  of  the  canal  a  with  the  right  bank  of  the  canal  b.  The  value  of 
u  at  this  point  we  also  call  [i  and  lay  it  off  in  the  w-plane.  We  compute  for 
every  point  of  the  left  bank  of  a  the  corresponding  value  of  u  and  lay  it 
off  in  the  w-plane.  We  thus  have  a  curve  ai  in  the  a-plane  which  does 
not  cross  itself.  Let  the  other  end-point  be  denoted  by  d  in  the  u-plane, 
which  point  corresponds  to  the  point  8  on  the  surface  T'.  If  next  starting 
from  d  we  traverse  the  bank  X  of  b  and  lay  off  the  corresponding  values  in 
the  plane  u,  we  have  a  curve  hi  which  ends  at ;-,  say.  Then  starting  from 
j  in  Tf  we  go  along  the  bank  p  of  a  and  form  in  the  tl-plane  the  corre- 
sponding curve  ar  Finally  we  return  along  the  bank  p  of  b  back  to  {), 
and  the  corresponding  curve  bp  in  the  77-plane  must  lead  back  to  the 
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initial  point  /?.  The  canals  a  and  b  are  thus  conformally  represented  on 
the  S-plane. 

Since  the  canals  a  and  b  are  the  boundaries  of  T\  the  curve  axbxapbp 
must  bound  the  surface  which  is  thea  conformal  representation  of  Y  in 
the  w-plane.  The  interior  of  the  figure  is  this  conformal  representation, 
for  u  cannot  be  infinite  for  any  value  ol  z,  s,  »which  may  be  the  case  if  the 
surface  without  the  curve  ajb&jb,  represented  conformally  T'. 

Remark.  —  The  curves  a*  and  ap  are  parallel  curves,  that  is,  to  every 
point  on  ax  there  corresponds  a  point  qn  aP,  so  that  lines  joining  such 
pairs  of  points  are  equal  and  parallel.  For  if  we  take  on  the  canal  a  in 
Tf  two  points  opposite  each  other  on  the  Ifeft  and  the  right  banks  respec- 
tively, then  we  have 

u(X)  -  u(j>)  = 

Consequently  the  complex  quantity  A  represents  the  length  and  the 
direction  in  the  u-plane  of  the  distance  tietween  two  points  lying  on 
opposite  banks  of  the  canal  a,  which  conforiAally  in  the  u-plane  lie  on  the 
curves  a*  and  afi.  Since  A  is  a  constant  thft  two  curves  ax  and  ap  must 
be  parallel. 

Similarly  bx  and  bp  are  parallel  curves  and  the  distance  between  them 
is  B. 

If  the  variable  crosses  a  canal  a  or  b  in  T',  we  have  values  of  u  which 
lie  in  a  period-parallelogram  that  is  congruent  to  the  first  parallelogram, 
and  by  crossing  the  canals  a  and  b  arbitrarily  often  in  either  direction  we 
have  more  and  more  parallelograms  which  completely  fill  out  the  tZ-plane. 

Art.  198.  The  form  of  the  two  canals  a  and  b  was  arbitrary.  We 
shall  show  that  they  may  be  taken  so  that  the  corresponding  parallel- 
ogram in  the  U-plane  is  straight-lined.  As  a  somewhat  special  case  take 
Legendre's  normal  form  and  let  the  modulus  k  be  real,  positive  and  less 
than  unity. 


.1^ 


Fig.  67. 


We  draw  the  canals  a  and  b  so  that  they  lie  indefinitely  near  the  real 

axis  and  indefinitely  close  to  the  points  —  1,  +  1,  4-  -,  as  shown  in  the 

figure. 

We  had  in  T'  _       /.*,  dz 

u  —  I     — =• 

«/o,i  VZ 

The  differential  dz  is  here  real,  being  taken  along  the  right  and  left 
banks  of  the  canals  which  are  supposed  to  lie  indefinitely  near  the  real  axis. 
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For  the  bank  X  of  a  we  have  1  —  z2  >  0  for  all  points  except  z  =  1,  or 
z  =  —  1,  and  consequently  also 

1  -  *2z2  >  0. 

It  follows  that  ai  is  real  in  the  IZ-plane,  since  u  is  real  for  all  points  on  the 
bank  Xoi  a.    Hence  in  the  it-plane  ax  coincides  with  the  real  axis. 
On  the  bank  X  of  b  we  have 

1  -  z2  <  0   and    1  -  &2z2  >  0. 

The  elements  of  integration  are  therefore  all  pure  imaginaries  along  this 
bank  and  consequently  u  is  purely  imaginary  along  this  bank.  It  follows 
that  bx  in  the  5-plane  is  a  straight  line  that  stands  perpendicular  to  the 
axis  of  the  real. 

Since  ap  is  parallel  to  ax  and 
bp  to  bx,  the  conformal  repre- 
sentation of  T'  on  the  u-plane 
is  a  rectangle  with  the  sides 

j3d  =  B(k)=4K, 
dr  =  A(k)=2iK'. 

We  may  represent  the  inte- 
gral  in  Weierstrass's  normal 
form  conformally  in  a  like  manner, 
student. 

As  another  exercise  derive  the  results  of  this  Chapter  by  taking  the 
Riemann  surface  as  indicated  in  Fig.  68. 


This  is  left  as  an  exercise  for  the 


1.  Show  that 

2.  Show  that 

3.  Prove  that 

4.  The  substitution 
transforms 


-r 


dt 


EXAMPLES 


r 


-•  dz 


Vz 


=  K. 


l 


rkdz  __ 

JoVZ 


K+iK'. 


Vz 

Je»  VS       Jet 


Vs 


e,  - 


8  —  e< 


t  —  e, 


e2~  ez 


«  V4  (t  -  ex)  (t  -  e2)  (t  -  ej 


into 


L 


ds 


e»  V4  (a  -  ej  (s  -  ej)  (s  -  ej 


How  does  this  result  compare  with  the  one  derived  by  the  methods  of  this  Chapter? 
5.  Derive  by  means  of  the  Riemann  surface  the  formula 

Je»   VS       */e»VS       J«  VS 


CHAPTER  X 

THE  JACOBI  THETA-FUNCIIONS 

Article  199.    We  saw  in  Chapter  V  that  the  ^-functions  of  the  second 
degree  satisfied  the  two  functional  equations 


«b- 


*(u  +  b)  -  e     a  '  *(u). 


-— l(2u+b) 


If  Q  «.  e   B,  we  saw  in  Art.  87  that 

m  —  +  oo  4  *i 

9i(u)=    S   Q2"'c 


a 


m--oo 


m-+oo      /2m+l\»    ._     ^tx2«i 


We  have  now  to  write:  a  =  B(k)  =  4  K, 

It  follows  that  0  =  e  *  r. 
If  further  we  write 

we  have* 

m  — +  oo  W 

e,(u)=  J  9-c* 


Hi(u)=    2J    9  € 


2K 

«»»«-  oo 

When  /£  and  K'  are  introduced  into  the  functional  equations,  they  are 

*(u  +  4JO=4>(u), 

4>(u  +  2  iTO=e    *  *(u). 

In  0i(ti)  the  term  which  corresponds  to  m  =  0  is  unity.     If  we  take 
this  term  without  the  summation  and  then  combine  under  the  summa- 

*  Of.  Jacobi,  Werke,  Bd.  I,  pp.  224  et  seq.;  and  in  particular  Hermite,  Court 
rMgi  en  1882  par  M.  Andoyer,  p.  235  (Qu&tri&me  Edition). 

220 


THE   JACOBI  THETA-FUNCTIONS.  221 

tion  the  term  which  corresponds  to  -f  m  with  the  term  that  corresponds 
to  —  m,  we  have 

m— oo  (    ximu  ximu) 

Bi(u)=l  +  J^le*  +  e~   K\, 

m-l 

or  e1(u)-l+2*]g^coBtey 

The  terms  in  Hi(w)  may  be  combined  as  follows: 


e,m-S,W].« -*'*+.-•"• 


2K 


m— 0 

or  ~ 


m-ao     /2m+l\»  Jr^ 

H,(«)-  2  g  q(—>  cos^2^1)^). 

It  follows  immediately,  as  we  have  already  seen  in  Art.  148,  that 

ei(-u)  =  e!(u), 
HiC-tO-H^i*). 

Art.  200.    We  introduce  two  new  functions,*  the  first  of  which  is 

defined  by  the  relation 

H(u)=H!(tt-  K). 

We  have  at  once 

HM-  2  gy-^coB I  P^-M)"  -(2m  +  1)5  j  . 

But,  since  cos  A  —  (2  m  +  1)  ^  =  (—  l)m  sin  A,  it  is  seen  that 

H(W)=2t  (,i)n>^-^-;sin    (2m+l)7ni 

m-o  f  2# 

The  second  function  is  defined  by  the  relation 

and  consequently  we  have 

6(u)  -  1  +  2  J  ( -  l)«^cos  fe^  • 

It  is  seen  at  once  that 

6(-u)=0(tt). 

H(-u)  =  -H(u). 

The  functions  ©i(u),  Hi(w),  6(w),  H(w)  are  known  in  mathematics  as 
the  6-f unctions.  Excepting  H(w)  they  are  all  even  functions,  and  it  is 
seen  that  they  are  more  rapidly  convergent  than  a  geometrical  progression. 

*  Cf.  Jacobi,  loc.  cit.}  p.  235,  and  Werke,  II,  p.  293;  see  also  Hermite,  loc.  cit.t  p.  235. 
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Art.  201.    From  the  equation 

it  follows  that  Hx(w  +  K)  =  H(w  +  2  K), 

and  therefore  Hx(u  +  K)  =  —  H(w). 

In  a  similar  manner 

ex(u  +  K)  =  0(u  +  2K)  =  8(u). 
We  also  have 

H(w  +  /j:)=H1(w) 

and  e(u+K)  =  ei(ti). 

We  thus  have  the  four  formula 

[H1(w  +  K)  =  -H(u), 

a) 


6i(u  +  /o  =    e(w), 


From  these  formulae  we  derive  at  once 


(id 


(Hi(u  +  2/0  =  -Hi(u), 

ei(«  +  2K)=      e^u), 

H(«  +  2  K)  =  -  H(u), 

e(«  +  2K)=    e(«). 


From  (I)  and  (II)  we  again  have 

(Hi(u  +  3K)=     H(w), 


(III) 


and  finally 


(IV) 


0i  (u  +  3  K)  =      0(w), 

H(«  +  3X)  =  -H,(«), 
e(«  +  3K)=      6i(m); 

[H,(tt  +  4K)=H1(u)( 

e1(u  +  4K)=e1(«), 

H(u  +  4J?:)=H(u), 

e(«  +  4  x)  =  e(w). 


Akt.  202.    We  shall  next  increase  the  argument  of  the  ©-functions 
by  iK'. 
We  have 


m—  +oo 


ei(u  +  iK')=   J  qm'e 

m--oo 


m^(w+tlC) 


xtt*  IT 


m-+oo 


-s 


m--oo 


-s 


,<: 


2m+l\« 

q*    *    '  q   *e 


m— — oo 
1    (2m+l)jriu       jrtu 

6 


2K 


2K  =  q   *e 


2K 


Hifa). 


I- -00 
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If  further  we  write  * 


we  have 


K  IC  XtU 


ei(tt+t/f')=  ^(u)Hi(u). 

We  may  also  note  that 

m— +00    / 

Hi(«  +  iK»)-    J  <T 


m-+oo    /2m+l\«  (2m+l)xi(u+tiT) 
1      2      K 


2/C 


m— -oo 


2K 


»-+»    /2m+l\«  (2m-H)ntu       (2m+l)>JT 

=  J  il    2    ^     2*     <T 

ffl—-00 

»-+»    /2m+l\»    2m+l    (2m +!)«»« 

m— -oo 

m-  +  oo  _l    (m4-l)Wtt      «u 

m— -oo 

m'— +oo  _/«u  «1T     *tw 

Sf»  —   — — 


K  „4  it      2K 


--co 


to'. 


where  m  +  1 
It  is  seen  at  once  that 


Since 
we  have 


Hi(u  +  tK')-  ^(w)8i(w). 
0(i*  +  iK')  =  6i(«  -  X  +  iK') 


,2 


=  X(u)e2  H(«)  =  tA(«)  H(u). 
In  a  similar  manner  it  is  seen  that 

H(u  +  iK')  =  U(u)  e.(tt). 


We  may  therefore  write 


(V) 


H1(w  +  tK')=   J(u)ei(«), 
Q^u  +  iK')-   k(u)Hi(u), 

H(«  +  iK')  =  i>l(u)  e(«), 

©(u  +  «0  =  tM(«)  H(w). 


It  follows  from  (I)  and  (V)  that 


(VI) 


Hj(tt  +  K  +  iK')  =  -iX(u)6(u), 
0j(u  +  K  +  iK')  =   iX{u)B(u), 
H(u  +  K  +  iK')  -      A(u)  ©!(«), 
9(«  +  X  +  iK')  =       ;(m)  Hi (u). 


\ 


*  Hermite,  loc.  cit.,  p.  236. 
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It  is  clear  that 

Hi(u  +  2  iK')  =  Hi[(u  +  iK')  +  iK'] 


If  we  put 


it  follows  that 


t  -2(ii+ac) 


(VII) 


H1(w  +  2iK,)=/£(w)H1(w). 
We  have  the  following  formulae: 

Hi(u  +  2iK')=      /f(u)Hi(i*), 

ex(u  +  2iK')=      ^(u)0!(ti), 

H(w4-2iK,)  =  -M^)H(u), 

It  is  seen  that  H  and  0  satisfy  the  functional  equations 

*(w  +  4  K)  -  *(!*),     *(u  4-  2  iK')  =  -/£(u)  *(u); 

while  Hx  and©!  satisfy 

*(u  +  4K)=  *(w),     *(u  4-  2 iK')  =  +fi(u)  *(u). 

We  note  in  particular  that  the  four  theta-functions  belong  to  two 
categories  of  functions  of  essentially  different  nature. 

Art.  203.  The  Zeros.  — The  0-f unctions  being  4>-f unctions  of  the  second 
degree  vanish  at  two  incongruent  points  (congruent  points  being  those 
which  differ  from  one  another  by  multiples  of  4  K  and  2  iK'). 

We  saw  in  Art.  200  that  H(w)  was  an  odd  function  and  therefore  vanishes 

for  u  =  0.     We  also  had 

H(m  +  2K)=-H(w), 
and  consequently 

H(2K)-- H(0)  =0. 

The  points  0,  2  K  are  therefore  the  two  incongruent  zeros  of  this  func- 
tion; i.e.  t  the  function  H'(ti)  vanishes  on  all  points  of  the  form 

O  +  milK  +  lx2iK'f 
2K  +  m24K  +l22iK', 

where  mi,  m2,  h,h  are  integers. 

Hence  all  the  points  at  which  H(w)  vanishes  are  had  for  the  values  of 

the  argument 

u  =  m2K  +  n2iK', 

where  m  and  n  are  integers. 
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Further,  since 

e(tt  +  IK')  =  %X{u)  H(u), 

when  u  =  0,  we  see  that 

9(jK')  =  0; 
and  since 

0(«  +  2  K)  =  6(u), 
we  also  have 

0(iX'  +  2K)  =  0. 

The  zeros  of  8(w)  are  consequently 

m2K+(2n  +  l)iK'. 

By  definition  we  have 

H(«)-Hi(u-K), 

so  that  the  zeros  of  Hi(u)  are 

(2m  +  l)K  +  n2iK'. 

Finally,  since 

e(u)=9i(tt-X), 

the  zeros  of  &\(u)  are 

(2m+l)K+(2n  +  l)iK'. 
Abt.  204.     Write 

m—  +00  M 

ei(«)=  J  j%|',-e,(»;K,iinI 

m--ao 

where  g  =  e     *  ; 

and 

m—+oo  rtmtt 

X  9o2c  x'-ei(tt;/i:',tX)f 

1C 


—  «■ 


where  q0  =  e     K'. 

It  is  seen  that  the  latter  series  fulfills  the  requirements  of  convergence 
given  in  Art.  86. 
We  also  note,  cf.  formulas  (II)  and  (VII),  that 

0i(u;  K',  iTO  and  e   4M'0!(™;  X, %Kf) 
satisfy  the  same  functional  equations 

m 

-§j(«+itf).       % 

*(w  +  2iK)-e   *  *(u). 

The  two  functions  have  also  the  same  zeros 

u=(2m  +  1)K'  +  (2n  +  l)iiC. 

It  follows  that  the  ratio  of  the  two  functions  is  a  constant. 
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We  therefore  have  (cf.  Jacobi's  Werke,  Bd.  I,  p.  214) 

e   AKKfe1(iu;KyiK,)^=  CQxiuiK^iK), 
e   4JMC'Hl(tt*; K, iK')  =  CQ(u; K', iK), 


e   *KK'n(iu;K,iK')  =  iCH(u;  K',  iK), 
e    ***e(iu;K,iK')  =  CH^w;  K',  iK). 


Expression  op  the  Theta-functions  in  the  Form  of 

Infinite  Products. 

Art.  205.     With  Hermite  *  consider  the  two  functions 

4>(w)  =  <f>(u  +  iK')  <f>(u  +  3iK')  <f>(u  +  5iK')  •  •  • 

<f>(  -  u  +  iK')<f>(-  u  +  3iJn^(-  *  +  6  iff')  •  •  • 
and 

4>i(w)  =  <f>(u)<f>(u  +  2iK')<f>(u  +  4tX')  •  •  • 

<£(-  u  +  2iK')<f>(-  u  +  4iK') 

It  is  seen  at  once  that  if  <f>(u)  has  the  period  2  if,  then 

*(u  +  2K)     =*(u), 
4>1("  +  2iO  =4>!(w). 

It  is  also  evident  that 

*(m + tjco  -  *i (u)  ^Vrft; 


and  consequently 


If  next  we  put 


we  have 


<p(u  +  %K') 


*tu 


#(w)  =  1  +  e  K , 


4>(u) 
and  also 

<f>{u  +  niK') #(-  u  +  n^')=  1  +  2g"cos^  +  g»» 

K 

*  See  Note  «ur  la  tMorie  des  fonctwru  eUipHques  placed  at  the  end  of  Serret's  Calei 
Diff&rentid  et  Integral,  pp.  753  et  8eq.;  (Euvres,  t.  2,  pp.  123  et  seq. 
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It  is  thus  seen  that 


*(w)  =  II(1  +2g»cos^  +  g2») 


nu 

(n  =  1,  3,  5,  .  .  .  ) 
and 

*i(«)  =  (l  +eK)TlO.  +  2g"cos^+g2»). 

(n  =  2,4,6,  •  •  •  .) 

These  products  are  convergent  (cf.  Art.  17)  if  |  q  |  <  1  (see  Art.  81). 

Art.  206.    The  two  functions  $(u)>  $i(u)  both  have  the  period  2K 
and  they  satisfy  the  functional  equations 

$i  («  +  <£')  =$(«), 
Let  us  introduce  a  function  ¥(w)  defined  by  the  equation 


We  have  at  once 


*!<«)-  Al"iae)9(M). 


if    .iK'X 

kKu+T) 


*(«  +  iK')  =  e~  2  K  V      2  '¥(u)  ; 

*(w  +  2K)  =  *(u),     ¥(u  +  2  AT) ¥(u). 

It  is  evident  from  formulas  (II)  and  (V)  that  we  may  write  (cf.  Art.  83) 

ei(«)-A*(u)f 

H1(w)=^^(u), 
where  A  is  a  constant. 

Noting  also  that 

9(M)  =  e1(K-u)) 

H(u)-H!(K-«), 
it  is  seen  that 

8i^-^]=^(l+2gcos2M+g2Xl  +  293cos2«+g8)(l  +  2g*cos2«+g10)-  •  • , 

ft1{?J^=2A>/qcosu(.l  +  2q2cos2u  +  q*)(l  +  2q*cos2u+q*)  •  ■  •  , 
qJ2Ku\  =  A(1  _  2q  CQa2u  +  ?2)(1  _  2g8cos2M  +  gO) 


•      •     • 


B^£H\=  2  A  >/gsinw(l-2g2cos2ti  +  q*)(\-2q*  cos2w  +  g8) 


•  •  • 


where  A  is  a  constant. 
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Art.  207.    To  determine  the  constant  A  of  the  preceding  article,  we 
follow  a  method  due  to  Biehler.* 
Consider  the  product  composed  of  a  finite  number  of  factors 

(1)  /(0  =  (1  +  qt)  (1  +  q*t)  .  .  .   (1  +  q2»-H) 


(>+?)(■ +v  •••(• +*n 


This  expression  developed  according  to  positive  and  negative  powers  of 
t  is  of  the  form 


(2) 


f(t)  =  A0  +  AM  +  i)  +  A2(t*  +  Vj+.  .  .  +  aJp  +  i\ 


The  following  identity,  which  may  be  at  once  verified, 

Aq2t)  (q2n  +  ?0=/(0  d  +  q2n+1Q, 

gives  between  two  consecutive  coefficients  A,  and  Ai-i  the  relation 

Ai(l  -  g2»+2«)  =  At_t  (92t-l  _  gan+1). 

We  thus  have 

A    -a    g(l  ~  Q2n) 
Al-AoI_g2»+2' 

_        q»(l  -  q2"-2) 


.  ,       o2'-^  -  o2n-2»'+2) 

^  =  ^"^ l_g2»  +  2.- *» 

A  =A     ,  ^"-'d  -  <72) 
If  these  equations  are  multiplied  together,  we  find  that 

n         w    (1  -  g2»+2)  (1  -  32»+4)  .  .  .   (1-  {*•) 
But  it  follows  directly  from  (1)  and  (2)  that 

An  =  <• 

We  therefore  have 

.    =  (l  -  <72«+2)  (l  -  q2»+*)  ...  (l  -  g**)    £  / 

.  ,  ,  f»"F      %        (1  -  <?2)  (1  -  «4)  ...  (1  -  <?2") 

When  n  becomes  indefinitely  large,  it  is  seen  that 

-4o  = 


(1  -  J*)  (1   -  J*)  (1   -}•)..    . 


*  Biehler,  CreZ/e,  Bd.  88,  pp.  185-204;  see  also  Hermite,  loc.  ctf.,  pp.  770-772;  Appell 
et  Lacour,  Fonctions  Elliptiques,  pp.  398-399.  Jacobi  gives  two  methods  of  deter- 
mining this  constant  (Werke,  I,  p.  230,  §  63  and  §  64)  and  a  third  proof  (Werke,  II, 
pp.  153,  160). 


•      •      • 
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Further,  since  ^4  _  Aq^ 

it  follows  from  the  equation  (2)  that 

(1  +  4)(1  +  8>0(1  +  qH)  .  .  .  (l  +  2^1  +  ^)(l  +  f ) 

1  +  gft  +  fj  +  g*(*2  +  1)  +  -  -  +  g*(<*  +  })  +  "'     . 

(1  -  ^  (1  _  ,4)  (i  -  ^    .   .   . 

Writing  £  =  e2iu,  this  formula  becomes 

(1  +  2gcos2u  +  q2)  (1  +  2^0082^  +  q6)  •  •  • 

1  +  2 <y cos 2u  +  2q4 cos 4 u  4-  •  •  • 
(1  -  q2)  (1  -  ««)  (1  -«•)..  . 

From  this  we  conclude  that  the  constant  A  of  the  previous  Article  is 

A  =  (1  -  e?2)  (1  _  ,4)  (1  _  ^6)    .    .   .    ; 

and  at  the  same  time  it  is  shown  that  ©i  as  defined  in  the  last  Article  as 
an  infinite  product  is 

Qx /2KjA  ^  j  +  2  g  cos  2  u  +  2  g4  cos  4  w  +  •  •  •  , 

TO—  +oo    ni 

or  ©i(w)=    2)  e* 


W"+0°   ^(mu  +  mHJP) 


m—  —oo 


which  is  the  original  definition  of  this  ©-function. 

Example.  —  By  means  of  the  infinite  products  prove  the  formulas 
(I),  (II),  (III),  (IV)  and  (V)  of  this  Chapter,  and  therefrom  derive  the 

expressions  in  infinite  series  of  Hif^Y  H@-^\  and  @(^±\ 

The  Small  Th eta-Functions. 

Art.  208.     Jacobi  (Werke,  Bd.  I,  pp.  499  et  seq.)  introduced  a  notation 
similar  to  the  following  (see  Art.  210): 

©(2  Ku)  =  t?0(u)  =    J)    (-  l)m<f»e*mHm, 

TO  —  -co 

m— +oo  /2to  +  1\» 

H(2iiCw)  =  t?1(u)=i-    V    (-!)mr    2    '  6<2m+1>iri*l 


TO—  —00 


to—  4-co    /2ro  +  l\2 

Hi(2Xu)-03(u)-    2J   tf"1-^  e<2m+,>"*«, 


6,(2Ktt)-*,(u)-    2   g-f 


m—  —oo 
to—  J-oo 

2m*i« 


tf»—  —oo 
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ao 


It  follows  at  once  [cf.  formulas  (I)  and  (V)]  that 

'#o(«  +  i)  =  t>8(«), 
#i(«  +  i)=t>2(«), 

l#8(«  +  i)=0o(«); 

and  if  r  =  ifh 

1 

4  „_, 


(V') 


t?0("  +  **)=^    S-^iGO, 


i 


#2(" +  **)=?    46-"*"t»3(u), 

i 

The  other  formulas  given  in  the  Table  of  Formulas,  No.  XXXIII,  are 
left  as  examples  to  be  worked. 
Art.  209.     For  brevity  we  may  write 

Qo = n  (i  -  9tm).    Qi  =  n  (i + 92m), 

wi™oo  fn=>oo 

o» = n  (i + 92"-1)-  & = n  (i  -  «*"_i)- 

It  follows  at  once  that 

m— oo 

#o(w)=  QoH(l  -  2  g2"1-1  cos  2  to  +  q4m-2), 

m-1 

1  m— ao 

i>i(w)  -  2  Q<#4sin to  JJ  (1  -  2 g2m  cos  2 to  +  g4m), 

m-1 
1  m— oo 

t>2(w)  -  2  Qoq1  cos  to  JJ  (1  +  2g2m  cos  2  to  +  g4m)f 


n»-l 


m— oo 


tfsfo)-  QoU(l  +  2g2m~1cos2TO  +  q4m-2). 

m-1 

If  we  write  z  =  0***,  we  have 

1  -  2(72m  +  1C0s2TO  -f  q4m+2  _  1  -  fl2m+lg-2  ^  1  _  q2m+lz2 
(1  -  g2m  +  l)2  ~ 


1  —  g2«+l  I  _  02m  +  l 

.      /2m+l            \            ;      hm±\      ,   „  \ 
sm^f t  —  w)  sin^rf r  +  u) 


.     2m  +  1 

Sin 7TT 


.    2w  +  1 

Sin 7TT 


nj** 


1- 


sin2TO 


..  2/2m  +1     V 
sin2  [  — - —  nz  1 

V     2  / 
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l— oo 


We  therefore  have 

t>o(w)=QoQ32II/1~ 


sin2  nu 


sin 


in2f 

W«»00 


2m-  1 


i>1(tt)=2(?isinTOQoQo2Ilf1  -    -"^"nY 

^V         sin2  (W7rr)/ 

*i(u)-  2e?5cosTOQ0Qi2f[(ri  -     8?',>A 

^V        cos2(m;rr)/ 


(-3  00 


tf3(«)  =  Q 


0Q22  n  A 

fji-il 


COS" 


sin2  tzu         \ 


•  • 


Art,  210.  Jacobi's  fundamental  theorem.  If  we  write  iru  =*  x  on  the 
right-hand  side  of  the  equations  above,  the  theta-functions  as  given  by 
Jacobi*are  m-+oo 

#o(*,  })  -  *(*,  })  -   J    (-l)«y"V-* 

m—  —oo 

=  1  —  2  }  cos 2 x+  2 }4  cos  4 x  —  2 }9 cos  6  x  + 
=  2  }*  sin  x  —  2  }1  sin  3  x  +  2  }¥  sin  5  x  —  •  •  • 

m-+oo 
m—  —  00 


=  2}*cosx  +  2}*cos  3x  +  2}*cos5x  +  2}*  cos  7 x  + 

m-+oo 


•         •  • 


m—  — 00 


-  1  +  2  }  cos  2  x  +  2  }4  cos  4  x  +  2  q9  cos  6  x  + 
We  have  at  once 


#3(*  +  i  *)  =  #(>(*) 


0o(s+w)-0o(*) 
*»(*+«)-*s(«) 


*o(-*)-»o(«) 

#2(-*)-#2(*) 


#o(*  +  i  log?  •  t)  —  -i}-*e*#i(x) 
#i(£  +  i  log  }  •  i)  =  — i}~*e*WoO&) 
#2(2  +  I  log  g  •  *)  -  g-W3W 
t?3(x  +  i  log  }  •  i)  =  }""  V*#2(x) 


t?0(x  +  log  g  •  t)  —  —  qr^2*1"^*) 
#i(x  +  log}  •  t)  =  -  q-ie^&iiz) 
t?2(x  +  log}  *i)=q-le2xi&2(x) 
M*  +  log}  •  i)  =  }-1e2x^3(^) 


t?0(x  +  I  *  +  i  log  }  •  t)  =  }"*exitf2(x) 
t?i(x  +  J  w  +  J  log  j  •  t)  =  }-VWs(*) 
t?2(*  +  £  tt  +  £  log  }  •  i)  =  ^"^oW 
#3(3  +  £ *r  +  i  log }  •  i)  -  -  i}~  V*#i (x) 

*  Jacobi,  Werke,  I,  pp.  497-538. 
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(1) 


We  next  observe  that  if  the  quantities  a,  6,  c,  d\  a',  b',  c',  d'  are  con- 
nected by  the  equations 

a'  =  i(a  +  b  +  c  +  d), 

b'  =  t(a  +  b-c-d), 

c'  =  i(o  -  6  +  c  -  d), 

d'<-l(a-b-c  +  d), 
it  follows  that 

a  =  i(a'+b'+c'+d'), 

b  =  l(a'+b'-c'-d'), 

c  =  i(a'-b'+C-d'), 

d  =  l(a'-b'-c'+d'), 
and  also  that 

(3)    o*  +  6*  +  c*  +  d*  =  a'a  +  b'a  +  c"  +  df*. 

We  shall  next  show  that  if  a',  b',  c',  d'  are  either  all  even  integers  or 
all  odd  integers,  then  also  a,  b,  c,  d  are  all  either  even  or  odd  integers. 

This  may  be  seen  at  once  from  the  following  table.* 

We  note  that  all  integers,  positive  or  negative,  belong  to  one  or  the  other 
of  the  four  forms 


ip, 

ip+  1, 

ip 

+  2,        i 

P  + 

3, 

here  p  is  an  integer  or  zero. 

For  four  even  integers  we  may  write 

a  - 

6- 

c  = 

d- 

ia 

4/8 

i, 

m 

ia 

4/8 

*r 

il  +  2 

ia 

if 

4r  +  2 

43  +  2 

la 

4/9  +  2 

4r  +  2 

id  +  1 

ia 

+  2 

if +  2 

4r  +  2 

45  +  2 

where  the  numbers  in  any  column  may  be  permuted  among  on 
If  for  brevity  we  put 

a+f+r  +  S-a'  a+f-  r-3-F 

a-p  +  j-S-r'  a  -P-r  +  9  =  8' 

it  follows  from  equations  (1)  that 

a'  =  b'=  c'  = 


2o'+l 
2o'+2 


2/3'- 
2f- 
2?- 
2ff 


2/ 

2f-l 
V 
2f-\ 

If 


2)' 

23'+ 1 
2d' 

2J'-1 
2  3' 


'  See  Enneper,  EUiptitclie  Funktinnen,  p.  136. 
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For  four  odd  integers  we  may  write 

a  =  6=  c  =  d  = 

4a  +  1  4)9+1  4r  +  l  4<J  +  1 

4a  +  1  4)9+1  4/-+  1  4<J  +  3 

4a  +  1  4)9+1  4/-  +  3  4<»  +  3 

4a  +  1  4)9  +  3  4/-  +  3  4<J  +  3 

4a+3  40  +  3  4/-  +  3  4<»  +  3 
where  the  corresponding  values  of  a',  b',  c',  d'  are,  owing  to  equations  (1), 

a'  =  6'=  </=  d'  = 

2a'+2  2)9  2^  2^ 

2a'+3  2/T- 1  2^-1  2^+1 

2a'+4  2/F-2  2f  2V 

2a'+5  2/F- 1  2j/-l  2^-1 

2a'+6  2?  2f  2» 

If  for  example  we  write 

a  —  1,  6  =      3,  c  =      5,  d  =  7, 

we  have                         a'  =  8,  6'=  -  4,  </=  -  2,  d'  =  0; 

and  reciprocally  if          a  =  8,  6  =  —  4,  c  =  —  2,  d  =  0, 

we  have                         a'=  1,  &'  =       3,  c'  =      5,  d'=7. 

It  follows  that  if  for  a,  b,  c,  d  we  write  all  possible  combinations  includ- 
ing all  systems  of  four  even  integers  and  all  systems  of  four  odd  inte- 
gers, the  corresponding  integers  a',  &',  c',  d'  will  take  the  same  systems  of 
values  in  a  different  order  and  in  such  a  way  that  none  of  the  systems 
will  be  omitted  or  doubled. 

Sinqp  z*  i 

it  follows  that  i    (u,+l3+y.+^         l 

and  #2(w)#2(x)My)»2 to  -  e,og«  Se      ' 

where 

L  -  (2  y  £  logg+wi)2+  (2  i/  £  log q  +  xi)2 

+  (2t/'ilogg  +  ^)2+(2i/''iloge?+*t)2, 

,2 


and  M=^t_1log3+w)2  +  ^^-logg+w): 


the  summation  in  the  first  equation  to  be  taken  over  all  positive  and 
negative  even  integers  2  y,  2  »/,  2  v",  2  i/"  and  in  the  second  equation  over 
all  positive  and  negative  odd  integers  2  v  +  1,  2  i/+  1,  2  i/'  +  1,  2  v"'+  1. 
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Adding  the  two  expressions  we  have 

(4)  t»3(t0)t>3(*)^ 
where 

N=[a  i  logq  +  wi]*+V>  I  logq+xi)2+[c  i  logg+yi]2+[d  i  logg-f  zi]2, 

the  summation  to  be  taken  over  all  systems  of  four  even  integers  a,  b,  c,  d 
plus  the  summation  over  all  systems  of  four  odd  integers  a,  b,  c,  d. 
We  note  that  N  may  be  written  in  the  form 


(5) 


N  -fa  +  &  +  c  +  d  log  g  ,  w  +  x  +  y  +  z  -T2 
L           2                2  2  J 

.  To  4-  6  —  c  —  d  log  <y  ,  w  +  x  —  y  —  g.T2 
L           2                2  2  J 

[q  -  6  -f  c  -  d  log  q  .  w  -  x  +  y  -  g  .T2 
L           2                2  2  J 

[a  -  6  -  c  +  d  logg  ,  w  -  x  -  y  +  g  .T2 
L           2                2  2  J  * 

We  define  ti/,  a/,  y*t  z*  through  the  equations 

(6)    \u/==l(w  +  x  +  y  +  z)>   ^-i(w-*  +  »-*)i 

f  j/  — i(u>  +  x  -  t/  —  z),    z9  =$(w  —  x  —  y  +  z). 
It  follows  at  once  that 

v/2  +  x'2  +  i/2  +  z>2  =  u^  +  x2  +  y2  +  A 

If  further  we  put  accents  on  all  the  letters  in  equation  (4)  and  note 
that  the  summation  taken  over  all  systems  of  four  even  integers  a',  W,  c',  d' 
plus  the  summation  over  all  systems  of  odd  integers  a',  &',  c',  d!  is  in 
virtue  of  (1)  and  (5)  the  same  as  those  above  over  a,  b,  c,  d,  it  follows  that 

»3(#3(*(#3W  +  t>2(#2Wt>2(#2W 

Jacobi  (loc.  cit.)  made  this  formula  the  foundation  of  the  theory  of 
elliptic  functions. 
Art.  211.    If  for  w  we  write  w  +  n,  we  have 

t?s(w  +  *)  =  t?8(t0),    #2(10  +  n)  =  -#2(w ), 

while  at  the  same  time  v/,  x',  y*f  z*  are  increased  by  \  n  so  that  #3(10'  +  i) 
becomes  t?0(^i)  andt^^7**-  £)  becomes  —  t?i(u/). 
The  formula  above  becomes 

*3(#3(x)t>3W3W  -  t)2(t0)t>2(l)!>2(l/)t?2W 

-  *o(tO*o(*0*oWo(*')  +  »i(t^)*i(«')*i(/)*i(«r). 

The  number  of  formulas  which  we  may  derive  in  this  manner  is  thirty- 
five,  which  fall  into  two  categories,  namely,  changes  in  w,  x,  y,  z  which 
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produce  corresponding  changes  of  i  n  and  \  log  q  •  i  in  w,'  if,  i/,  zf  and 
secondly  changes  in  w,  x,  y,  z  which  cause  changes  of  \  n  and  \  log  q  •  i 
in  u/,  x',  i/,  z?. 

The  following  eleven  formulas  belong  to  the  first  category,  where  for 
brevity  we  write 

(4/ti//>)  for  &i(w)#Ax)&v(y)#p(z) 

and  {XpvpY  for  tW^OOWW*'). 

(A). 

(1)  (3333)  +  (2222)  -  (3333)'  +  (2222)' 

(2)  (3333) -(2222) -(0000)' +(11 11)' 

(3)  (0000)  +  (1111)  -  (3333)'-  (2222)' 

(4)  (0000)-  (1111)  =  (0000)'-  (1111)' 


(5)  (0033)  +  (1122)  =  (0033)' +  (1122)' 

(6)  (0033)  -  (1 122)  =  (3300)'  +  (221 1)' 

(7)  (0022)  +  (1 133)  =  (0022)'  +  (1 133)' 

(8)  (0022)  -  (1 133)  =  (2200)'  +  (331 1)' 

(9)  (3322)  +  (001 1)  =  (3322)'  +  (001 1)' 
(10)  (3322)  -  (001 1)  -  (2233)'  +  (1 100)' 


(11)  (3201) +(2310) =(1Q23)'  -(0132)' 

(12)  (3201)  -  (2310)  =  (3201)'  -^  (2ai0)' 

Equations  (11)  and  (12)  are  counted  as  one  equation,  since  (11)  becomes 
(12)  when  x,  w,  z,  y  are  written  for  w,  x,  y,  z. 
We  also  note  that  the  equations 

(5)  (7)  (9)  (11)  are  transformed  into 

(6)  (8)  (10)  (12)  and  vice  verxi, 

when  —  xt  —  y  are  written  for  x,  y,  and  consequently  also  \xf  becomes  zf 
and  x'  becomes  \f . 
If  we  put  w  =  x  +  y  +  z, 

it  follows  that        u/=x  +  y  +  z,    x'=x,    y'^y,    zf=*z\ 

while  if  we  write  w  «■  —  (x  +  y  +  z), 

we  have        u/=0,    x'=  —  (y  +  z),    ]/=*  —  (x  +  z)f    zf=*  —  (x  +  y). 

Equations  (A)  may  then  be  combined  into  double  equations.    If  for 
brevity  we   denote   #o(0)dx(y  +  z)#p(x  +  z)d„(x  +  y)    by     |  QXfiv  |    and 

t?i(x  +  y  +  z)t?,(x)t?v(r/)t?p(2)  by{Apvp),  the  five  most  interesting  of  these 
double  formulas  are  given  in  the  following  table. 
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(B). 

|  0000  |  =  {3333}  -  {2222}  =  {0000}  +  { 1111 } 
|  0033  |  =  {0033}  -  {1122}  =  {3300}  +  {2211 } 
|  0022  |  =  {0022}  -  { 1133}  =  {2200}  +  {3311 } 
|  0011  |  -  {3322}  -  {2233 }  -  {0011 }  +  { 1100} 
|  0123  |  -  {3210}  +  {2301 }  -  { 1032}  -  {0123} 

We  may  derive  a  more  special  system  of  formulas  if  in  the  formulas 
in  table  (A)  we  put 

w  =*  X, 


or  if  we  put 


v/=x  +  y,        x'=x-y,        i/=0,        /=  0; 

w  -  -  x,        y  =  -  *, 
u/-0,        x'-O,        y'=-(x-y),        /--(x  +  y). 


Similar  formulas,  making  in  all  thirty-six,  are  had  by  writing 

u>=     y,  x  =     z;  w'  =  x  +  y,  x'=0,  ^--(x-y),  ^-0, 

w=-yf  x=-z;  v/=Q,  x'=x-y,  ^=0,  ^--(x+y), 

w=     z,  x  =     y;  w'  =  y+z,  x'=0,  y*-0,  zf^-(y-z)f 

w=-z,  x=-y;  w'=0,  x'=-(y+z),  y*  =  y-z,  z?=Q. 

Using  the  notations  *  • 

[Xpvp]  =  d$,&v{x  +  y)#P(x  -  y), 
{Xfivp)  -  tf  a(x)tf,(x)tf  ,(y)tf,(y), 
these  thirty-six  formulas  are  included  in  the  following  table. 


(i) 

(2) 
(3) 
(4) 

(5) 
(6) 
(7) 
(8) 


[3333] 
[3300] 
[3322] 
[3311] 


(C). 
(3333)  +  (1111)  =  (0000)  +  (2222) 
(0033)  +  (2211)  =  (3300)  +  (1122) 
(2233)  -  (0011)  =  (3322)  -  (1100) 
(1133)  -  (3311)  =  (0022)  -  (2200) 


[0033]  =  (0033)  -  (1122)  -  (3300)  -  (2211) 

[0000]  =  (3333)  -  (2222)  =  (0000)  -  (1111) 

[0022]  =  (0022)  -  (1133)  =  (2200)  -  (3311) 

[0011]  =  (3322)  -  (2233)  =  (1100)  -  (0011) 

*  Koenigsberger,  Elliptiache  Functionen,  p.  379. 
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(9)  [2233]  =  (3322)  +  (0011)  =  (2233)  +  (1100) 

(10)  [2200]  -  (0022)  +  (3311)  =  (1133)  +  (2200) 

(11)  [2222]  =  (2222)  -  (1111)  =  (3333)  -  (0000) 

(12)  [2211]  =  (1122)  -  (2211)  =  (0033)  -  (3300) 


(13)  [0202]  =  (0202)  +  (1313);     [0220]  =  (0202)  -  (1313) 

(14)  [3232]  =  (3232)  +  (0101);      [3223]  =  (3232)  -  (0101) 

(15)  [0303]  =  (0303)  +  (1212);     [0330]  =  (0303)  -  (1212) 


(16)  [0213]  -  (1302)  +  (0213);     [0231]  -  (1302)  -  (0213) 

(17)  [3210]  =  (0132)  +  (3201);     [3201]   =  (0132)  -  (3201) 

(18)  [0312]  -  (1203)  +  (0312);     [0321]  -  (1203)  -  (0312) 

If  in  the  above  formulas  we  put  x  =  y,  we  have  from  (1),  (2)  and  (11) 
the  following: 

#3*&3(2  x)  -  iV (x)  +  t?x4(x)  =  #oH*)  +  t>24(x) 
t?32t?(^o(2  x)  -  iV CW(*)  +  *  ia(*W(*) 
t?2V2(2  x)  -  t»240c)  -  #i4(*)  -  t>34(x)  -  tV (*). 

If  we  write  y  =  0  in  the  formulas  (C),  (1),  (2)  and  (11),  we  have  the 
formulas  of  the  following  table. 

(D). 

(1)  tfW(*)  -  *<W(x)  +  *W(*) 
(10                       W0a(«)  =  *<W(*)  +  Wia(*) 

(2)  W(*)  -  *W(*)  -  *i&i*{x) 

(3)  Wl2(*)   -  W0a(*)   -  *<W(«) 

If  in  equation  (1)  we  put  x  =  0,  we  have 

#34  -  <V  +  <V, 
or 

[1  +  2q  +  2g4+  2g9+   •  •  •  ]4=  [1  -  2q  +  2^-  2g9  +   •  •  •  J4 

+  16g[l  +  g12  +  q2S+  qZA  +   ■  ■  •  ]4. 

Art.  212.  We  have  defined  and  developed  the  theta-f unctions  by 
means  of  infinite  power  series.  These  functions  being  integral  transcend- 
ents are  susceptible  of  the  treatment  indicated  in  Chapter  I  and  per- 
formed there  for  sinw. 

It  will  be  shown  later  (Chapter  XIV)  that  these  theta-functions  are  to 
a  constant  factor  the  same  as  the  Weierstrassian  sigma-functiorw. 

In  order  to  observe  the  general  theory  from  another  point  of  view  and 
at  the  same  time  study  Weierstrass's  presentation  of  the  subject,  we  shall 
develop  the  sigma-functions  by  means  of  infinite  binomial  products  as  has 
been  suggested  in  Chapter  I  for  sinw.  It  is  therefore  superfluous  here 
to  express  the  theta-functions  through  these  infinite  binomial  products. 
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EXAMPLES 

1.  Show  that 

«m»  w(u+2nHK')' 

e*KK'9(u)  -  ( -  l)m  e      4M'      0(u  +  2  mil?), 

*u*  «ftt4-(2m+l)ijrp 

eAKK,H(u)  -  (  -  i)2m+i  e         *KK*        q[m  +(2  m  4-  1)«1 
«4M'H(w)  -  (  -  l)me      *KKf      H(w  +  2  milT), 

ima  »rtt+(2m+l)iJC']» 

e4**'0(u)  -  (  -  i)2m+ 1  c  4KJF  R[U  +  (2  m  +  X)^/]. 

[Jacobi,  Werke  I,  p.  226.] 

2.  Derive  the  corresponding  formulas  for  Ot  and  Ht. 

3.  If 

so  that  q,  q0  are  interchanged  when  K,  K'  change  places,  and  if 

®(u>  9)  —  1  —  2  g  cos  2  u  4-  2  g4  cos  4  w  —  2  g9  cos  6  u  4-  •  •  •  , 
H(w,  g)  -  2  -tyg  sin  w  -  2  \^9  sin  3  w  +2  ^*  sin  5  w  -  •  •  •  , 

prove  that 

H(t«,?)-iy/|^H^,9o). 

[Jacobi,  Werke,  I,  p.  264.] 

4.  Using  the  Jacobi  notation  show  that 

#0(u  +  mi  log  q)  -(-l)mq-"*e2miUd0(u), 
^(w  4-  mi  logg)'  -(-  l)mg-wVwlrf#1(tt), 
t?j(u  4-  mi  log  q)  —  g~m,62m,l*t?2(u), 
#t(w  4-  mi  log  g)  -  q-^fpnrt&^u). 

5.  Show  that,  if  n  and  m  are  integers, 

#o  [ n,r  + *  1°£  9 )  ™  ^>     &\(nn  4-  mi  log  g)  —  0, 

o  /2n  4-  1       .       . ,        \      n       q  /2n  4-  1     ,  2m  4-  1  . ,       \      n 
t?J — - w  4-  mi  log  qj  -  0,     t?8( — - * 4-  — t  log  gj  -  0. 


CHAPTER  XI 

THE  FUNCTIONS  snu,  cnu,  dnu 

Article  213.    It  was  shown  in  Art.  152  that  z  may  be  expressed  as 
the  quotient  of  two  ^-functions  in  the  form 

*i(w) 

where  u  =  /        ■         • 

J*»WR{z) 
If  we  .put 


Jo 


dz 


\/(\-z2)(\-k*z*) 


and  study  a  quotient  of  4>-functions,  it  is  seen  that  ,  \\  must «  0,  for 

*i(w) 
z  =  0  in  both  the  upper  and  the  lower  leaves  of  the  Riemann  surface; 

and  further  for  z  =*  oo ,  we  must  have      ^u'  =  oo    in  both  leaves.     It 
follows  that  *l(tt) 

P&  -  0  for  z  -  0,  s  -  +  1  and  for  z  -  0,  s  -  -  1; 

and  .  \\  «  oo  for  z  =  oo,  s  =  +  oo  and  for  z  =  oo,  s  =■  — oo. 

In  Art.  193  we  saw  that 

w(0,+  l)=0,    w(0,-  l)=-2/f; 
and  consequently 

H[m(0,+  1)]  -  0,    H[H(0,-  1)]  =  H(-  2  K)  =  0. 

Hence  it  is  shown  that  H(w)  becomes  zero  for  z  =  0,  s  =  + 1  and 
for  z  «  0,  s  =  —  1.  We  may  therefore  take  H(w)  as  the  numerator  in 
the  quotient  of  4>-functions. 

On  the  other  hand  we  have 

ti(oo:+oo)=-t7r,     w(oo,- oo)=-2/f-t/f'; 

and  since 

0(-  %K')  =  0,    0(-  2  K  -  iK')  =  0, 

we  may  use  ©  (u)  as  the  denominator  of  the  above  quotient.    If  then  for 
u  we  write  Legendre's  normal  integral  of  the  first  kind,  it  is  evident  that 
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the  quotient  ^-7—  has  the  desired  zeros  and  infinities,  and  has  besides 

©(u) 

no  other  such  points. 
It  follows  that 

where  C  is  a  constant. 
To  determine  the  constant  C,  write  z  =  1  and  we  have 

=  rH[u(Q] 
8[u(l)]  ' 

But  since  (Art.  193)  5(1)=  -3  K,  we  have 

©(-3/Q 

Hi(w  +  3/i:)=H(u), 

H!(0)=H(-3iO. 


In  Art.  201  we  saw  that 


or 


In  a  similar  manner  it  may  be  shown  that 

ei(0)-e(-3£). 


We  thus  have 


1  =  CJM,   or    C-51®. 

e,(o)'  hx(o) 


(0 


It  therefore  follows  that 


(M) 


m-  +  oo 


»»-  +  oo    /2»+l\a 


.—  —  QO 


This  transcendental  expression,  however,  may  be  expressed  algebraically 
in  terms  of  k. 

If  we  write  z  =  -  in  the  formula  z  =  C,.     / 1 

A:  ©(u) 

we  have 


x.aM 


i® 


j  _  cn[- a  k  -  iK*] 

e[-3K-iK') 


It  follows  that 


_      CH[3  K  +  iK']  _CK[K+  iK']  _  „  [i(u)]«^9t(D) 
6[3  K  +  iK']         B[K  +  iK']         [J(«)1m>Hi(P)  ' 


c     1  Hi(0) 
Jfcei(O) 


(«> 
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But  from  (i) 

Hi<Q)' 
so  that  C2=i    or    C  -  -^., 

where  the  sign  is  to  be  taken  positive  since  it  is  definitely  determined  from 
the  expression  (M)  above. 
We  thus  have 

l+2g  +  2g4  +  2g9  +  .  ••  '  ,F  J 

If  in  the  integral  of  the  first  kind 

dz 


t/0,1 


V(l  -  Z2)(l  -  fc2z2) 


we  write  z  =  sin  0, 

it  becomes 


Jo  Vl  - 


Jacobi  *  wrote 
so  that 


k2  sin2  <f> 

<f>  =  am  u  (amplitude  of  u), 

z  =  sin  <f>  =  sin  am  u. 

If  the  modulus  A;  is  zero,  it  is  seen  that  am  u  becomes  u  and  consequently 
z  becomes  sin  u. 
Somewhat  later  z  =  sin  am  u  was  called  the  modular  sine  and  written 

by  Gudermannf 

z  =  sn  u. 

Art.  214.    Consider  next  the  quotient 

8(u) 
We  have  (cf.  Art.  140) 

Hi(u)  __Hi(u(z,s)+m4g  +  n2tJH 
6(w)         6[u(z,s)-f-m4A:-f-n2i:iS:/]' 

Since  Hi(w)  and  8(u)  have  the  period  4  K,  it  follows  that 

H^u)  ^Kl[u(z,s)+n2iK'] 
6(w)        6[w(z,s)-f-n2iA:,f 

If  we  take  n  =  1,  we  have 

Htfr)  _  -jiQQH^tt)  =  _  Hx(u) 
6(u)  fi(u)Q(u)  Q(u) 

*  Jacobi,  Werke,  Bd.  I,  p.  81.    Here  Jacobi  retained  the  word  amplitude  of  Legendre 
[Fond.  Ellip.,  t.  I,  p.  14]. 

t  Gudermann,  Theorie  der  Modularfunctionen,  Crelle,  Bd.  18. 
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Since  we  have  the  negative  sign  on  the  right,  it  is  well  to  take  the  square 
of  the  quotient,  so  that 

rHiWT_fHi(5)f 

LeeoJ    Le<s>J' 

a  formula  which  is  true  for  any  value  of  n. 

Art.  215.  All  the  Theta-f unctions  have  the  property  of  becoming  zero 
of  the  first  order  upon  only  two  incongruent  points.  It  follows  that  the 
quotient 


m 


becomes  zero  of  the  second  order  upon  two  incongruent  points,  and  upon 
two  incongruent  points  it  becomes  infinite  of  the  second  order. 
Since  H,(u)«  0  for  u  =(2m  +  \)K  +  n2iK', 

it  is  seen  that 

H.(w)=0  for  u  --  K  and  u  =-  3  K; 
and  from  above 

e(«)-  0  for  w  -  -  iK'  and  u  -  -  iK'  -  2K. 

In  Art.  193  it  was  found  that 

when  u  =  —  K,  then  z  —  —  1, 

when  u  =  —  3  K,  then  z  —  +  I, 

when  u  =  —  iK',  then  z  =qo,  a  —  a>, 

when  u  =  —  iK'  —  2K,  then  z  =qo,  s  =■  —  qc- 

comes  zero  of  the  second  order  on  the  positions  z  =  —  1  and  z  =  +  1,  ■ 
and  infinite  of  the  second  order  on  the  positions  z  =  w,  s  =  »  and  z  —  oo, 
8  =-  oe. 

We  note  that  the  function  z2  —  1  has  the  same  properties.     We  may 
therefore  write _  ,  . 

The  function  Vl  —  z2  is  consequently  like  z  a  one-valued  doubly  periodic 
function  of  u.  It  has  the  period  4  K  but  not  the  period  2  iK' ;  for  when 
u  is  changed  into  u  +  2iK',  the  above  quotient  changes  sign.  Hence 
1L~  -1-1- — >eriod  is  4  iK'. 


It  follows  from  Art.  150  that  I     ','■/  f  is  a  rational  function  of  z.    It  be- 


Vl  -  z2  =  Vl  - 


)  choose  the  sign  that  en  u  has  the  value  + 1  when  z  =  0. 
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This  function  en  u  is  called  the  modvlar  cosine.    The  analogue  in  trigo- 
nometry is  naturally  the  cosine,  where 


cos  u  —  Vl  —  sin2  u. 

In  order  to  determine  the  constant  C\t  we  may  write  z  «  0,  8  =»  0,  so 
that 

l-cllffi)     or    C^Mj-2,  +  2^^2^1.  •  -. 
1  0(0)  l      Hx(0)  2^  +  2^?  +  .-. 

Again,  if  we  write  2  =  7,  then,  since  u  (- J  =  —  3  K  —  iK',  it  follows  that 

J\       r    iC|Ht(-3g-«Q_cH,(8g  +  «0 
V         jfca        '   0(-  3iC  -  iK')        *   0(3  K  +  iK') 

_  _  c  UAK+iK')  _  c  [Hu)\u-ot^(0)  _  tC  JM 
1  8  (K  +  iK')        l  [iOOl-oH,  (0)  x  H,  (0) ' 

But,  since  Ci  —      *^  ,  we  see  that 

iCi2  =  V^ri-^'    or   Ci=^E   (see  Art.  193), 
v         *a  Vk 

the  sign  being  definitely  determined  through  C\  —      '  ^  • 

In  the  preceding  Article  we  saw  that  Vk  was  definitely  determined  and 
consequently  here  vr  is  also  definite. 
We  may  therefore  write 

_  „  _  V*'  H^u) 

Vk  ew 

Art.  216.    We  saw  in  Art.  152  that  —  is  a  one-valued  function  of  u  and 

an 

from  above  it  is   seen  that  \/\  —  z2  is  also  one-valued.    It  therefore 

follows  from  the  expression 

^  -  V(l  -  Z2)(l  -  fc2Z2) 

au 


that  \/\  —  A?2z2  must  be  a  one- valued  function  of  u.    This  function  is 
called  the  delta  amplitude  u  and  written  A  am  u,  dn  u  or  A<f>. 

Since  5p  =  it  follows,  since  z  —'  sin  <£.  that  dw  =  -22  • 

dz      \/(i-z2)(l-fc2z2)  A# 

To  investigate  this  function  dn  u,  let  us  study  the  quotient 


l_e(")J    Le(«)J 
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The  zeros  of  the  numerator  are  expressed  through 

u  =(2w+  \)K  +(2n  +  l)iK'. 

We  may  therefore  take  as  the  two  incongruent  zeros  the  values 

u  =  -  3  K  -  iK'    and     u  -  -  K  -  iK'. 

In  Art.  193  we  saw  that 

u(z,  s)  =  -3K-  iK'  for  z  =  h 

K 

and  u(z,  s)  =  -  K  -  iK'  for  z  =  -  i. 

Hence  the  above  quotient  becomes  zero  for  z  =  ±  -,  and  it  becomes 

K 

infinite  for  z  =  oo,  s  =  +  oo  and  f or  z  =  oo,  s  =  —  oo. 

The  function  v'i  —  &2z2  has  the  same  zeros  and  the  same  infinities.   We 
may  therefore  write 

We  shall  choose  the  sign  so  that  when  z  =  0  the  root  has  the  value  +  1. 
Hence  for  z  =  0  we  have 

i  =  c2^2  or  c     m.. 
2  e(o)         2     e,(0) 

If  further  we  write  z  =  1,  we  have 

2e(-3K)         20(3tf)         2©i(0) 
It  follows  that  A/  =  C22  or  C2  =y/k\  and  consequently 

ViF=  e(0)  -  *  ~  2<y  +  2(y4 ~  2<y°  +  '  '  ' 

0X(O)      1 +2g  +  2?4  +  2g9+  •  -  •' 

(Jacobi,  Bd.  I,  p.  236.) 
Finally  we  have 

0(u) 
Art.  217.    We  may  write  *  the  three  elliptic  functions  of  u 


(VIII) 


1    U(u) 
snu  =  -—=  — *— ^, 

\/kJd(u) 

™  „       V^  H^m) 
en  u  =  — =•  — *■*— *  > 

Vfc     0(u) 
0(u.) 


♦  Cf.  Jacobi,  Werke,  Bd.  I,  pp.  225,  256  and  512;  Hermite,  he.  tit.,  p.  794. 
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The  first  of  these  functions  is  odd,  the  other  two  are  even.    It  follows 
at  once  that 

«n0-0,« 


(vino 


en  0  =  1, 
ldnO  =  1. 


The  zeros  of  sn  u  are 2  mK  +  2  niK', 

the  zeros  ofenu  are (2m+  l)K  +  2 niK', 

the  zeros  of  dnuare (2m-f  \)K  +  (2 n  4-  l)i/f '; 

&€  infinities  of  all  three  functions  are    .      2  mK  +  (2n  +  l)iK', 

'  where  m  and  n  are  integers  including  zero. 

We  will  derive  nothing  new  by  forming  other  quotients  of  Theta-func- 
tions. 
Art.  218.     It  follows  at  once  from  the  above  formulas  that 


J 


*n(w  +  /0=-4= 


l_R(u  +  K)  _    1    Hjfa) 
Vk  Q(u+K)      Vk  ex(u) 


or 


sn(u  -f-/0  — 


Hi(«) 
1     6(u)       J_ 

Vjfc  Qi(«)     Vifc  Vifc7 

0(m) 

en  w 
dnu 


Vk  Vk 

=  cnu 


dnu9 


We  may  consequently  write 

sn(u  +  K) 


(IX) 


enw 


dn  u 

cn(u  +  K)  -  -  A/  ^: 

anu 
?./ 

dn(u  +  X)  = 


axo 


sn  /C  —  1, 
en  K  —  0, 
dn  K  =  *'. 


dnu 


When  the  argument  w  is  increased  by  2  /C,  it  follows  that 


m(u  +  2K)=-±= 


1_  R(u  +  2K)  ^ 
Vk  @(u  +  2  K) 


We  thus  have 


(X) 


f«n(u+2£) 

cn(u  4  2K) 
dn(w  +2K) 


1    H(m) 
\/&  0(w) 

—  snu, 

—  cnu, 
dnu. 


=  -  snu. 
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Noting  that  _  _ 

t     .     v>\     Vtf  Ht(m-  iK')      x/jf  ;(«)ei(M)          i  dnu     . 
cn(u  +  iK )  =  — -=-  — " '  =  —=•  -*-* — "-£  = >  etc., 


we  may  write 


Vk    Q(u  +  iK')       Vk  ii(u)R(u)         k  mu 


(XI) 


and  in  a  similar  manner 

(XII) 


<m(u  +  iK')  = 


1 


ksnu 


It  is  also  seen  that 

m(u  +  K  +  iK')  = 

We  thus  have 


cn{u  +  iK') 1  ^»«] 

k  snu 

dn(u-M'X')=-*— ; 

snu 

sn(u  +  2  iK')  ~     snu, 

cn(u  4-  2  iK')  =  —  en  u, 

.  dn(u  4-  2  iK')  *=  —  dn  u. 


1 


(xin) 


«n(w  4-  K  +  iK')  = 


=  dnu 

k  sn(u  +  K)      ksnu 

dnu 


kenu 


cn(u  +  K+iK')  =  -i!f  — » 

A;   cnu 

dn(u4-K+iX')  =**'  —  • 

en  w 


All  three  functions  have  the  periods  4  K  and  4  iK',  so  that 

sn(u  4-  4  K)  =  <nu, 

(XIV)      cn(u  4-  4  K)  -  en  u, 

I dn(u  +  4K)=*  dnu; 
and 

$n(u  +  4  t7S7)  =  an  u, 

(XV)    -  cn(w  4-  4  tTC')  =*  en  u, 

dn(w  4-  4  iK')  *=  dn  u. 

The  periods  of  snu  are    .     .     .     .    4/f  and  2  iK', 

the   periods  of  en  u  are    .    .     .    .     4  K  and  2X4-2  iK', 

the   periods  of  dnu  are    .     .     .     .     2  K  and  4  iK'. 

Art.  219.    The  fundamental  formulas  connecting  the  elliptic  functions 
follow  at  once  from  their  definitions. 
From  the  relations  ^l 


we  have 


du 
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It  follows  that 


mu 


du 

n'u 

dn'u 


cn'u 


=  sn'u  =  cnudnu, 

—  —  snudnUj 
=  —  k2sn  ucnu. 


The  following  two  relations  are  also  evident: 

an2u  +  cn2u  =  1, 
dn2u  +  k2m2u  *=  1. 

Further,  from  the  relations 

dz 


=.  =\/(l  -z2)(l  -fc^2)    and    z  =  snu, 
du 


we  have 
and  similarly 


m'2u  =  (l  -  «n2ti)  (x  _  *;2an2u)| 

cn,2w  =  (1  -  cnhi)  (1  -  k2  +  fc2cn2u), 
dn'2u  -  (1  -  dn2u)  (dn2u  -  1  +  fc2). 
Art.  220.    Jacobi's  imaginary  transformation*  —  If  we  put 

sin  <f>  =  i  tan  ^r, 
it  follows  at  once  that 


sin  <f>  —  t  tan  ^r, 
1 


C08<£  = 


COS^r 


and  also  that 


If  next  we  write 


dd>  =  i ^-ry 

cosy 
d4> 


sin  ^r  =  —  i  tan  $, 

1 


COS4^  = 


COS<f> 


COS0 


Jo   Vl  - 


Vl  -  A;2  sin2  <£      Vl  -  fc'2  sin2  ^ 


d£ 


-x 


<ftfr 


r  =  zu,  say, 


fc2sin2#       Jo   Vl  -*'2sin2^ 
then  ^  —  am(w,  A')  and  <£  —  am(iu,  k). 

From  the  relations  above  we  have 


(XVI) 


/•     l\      -8n(u,k') 
cn(u,  k) 

1 


cn(iu,  k)  = 


cn(u,  k') 


dn(iU)k)=*pp 

cn(u,  k') 


m(u,  k')  = 

cn(uf  k') « 

dn(w,  k)  = 


_  -sn(ttt,  fe) 
cn(iu,  k) 


1 


cn(iu,  k) 

dniiu*  k) 
cn(iu,  k) 


*  Jacobi,  Werke,  Bd.  I,  p.  85. 
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Art.  221.     As  a  definition  Jacobi  wrote 


coam  u  =  am(i£  —  u). 


We  have  at  once 


(XVII) 


en  u 
sin  coam  u  =  - — > 

dnu 

k'  snu 
cos  coam  u  =  — $ 


A  coam  u  = 


A/ 


dnu 


It  also  follows  that 


(XVIII) 


sin  coam(iu,  fc)  = 


1 


dn(u,  k') 


ik' 


cos  coam(iu,  k)  =  —  cos  coam(u,  A;'), 
A  coam(iu,  k)  =  A;'  sin  coam(u,  A:'). 


Art.  222.     From  the  two  preceding  Articles  it  is  seen  that 


m  (u  +  iK')  - 

1 

k  snu 

(XIX) 

cn(u  +  iK')  = 

idnu            —  ik' 

ksnu      fc  cos  coam  u 

dn(u  +  iK')  =  ■ 

> 

-  i  cot  am  u  ; 

and  also  that 

. 

(XX) 


sin  coam(u  +  t/f')  =» 


cos  coam  (u  -f-  iK')=* 


1 


A;  sin  coam  u 
fife' 


kenu 


A  coam(u  4-  iK')  —  iA;'  tan  am  u. 


Art.  223.    Linear  tmnsf&rmations.  —  If  with  Jacobi  (loc.  cit.,  p.  125) 
we  put  t  =  kz,  we  have 


<ft 


vA'  -  «(i  -  g) 


<r 


dz 


0  V(l   -  Z*)(l  -  *V) 
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If  further  we  write 


t/O 


dz 


0  V(l  -  Z2)(l  -  fc2z2) 


ku  = 


--V 

A;2/ 


we  have  z  =  «n(u,  i),  t  «  snlku,  -J,  and  consequently* 


(XXI) 


We  also  have 


snfku,  -  ]  =  A;  sn(w,  i), 
rfnf  ku,  -  ]  =  cn(w,  *). 


(XXII) 


sin  coam 


cos  coam 


A  coam 


\     '  fc/     sin  coam  (u,  k) 
(ku,  -]  =  ik'  tan  am(u,  A), 


N) 


fc  cos  am  (u,  A;) 


Next  put  iu  in  the  place  of  u  and  observing  that  the  complementary 


1      ik' 
modulus  of  7  is  — ,  it  is  seen  that 

A;       A: 


(XXIII) 


and 


=  cos  coam  (u,  k'), 


(XXIV) 


sn(ku,f)  = 

cnfku,  —  j  =  sin  coam  (u,  V), 

dn(kU'  f)  "  A  am  \u,k>)' 

(ku,  —J  =  cos  am  (u,  k')f 

(ku,  -r")=  sin  am(u,  A;'), 


sm  coam 


cos  coam 


A  coam 


tan  coam 


A  am(n,  k') 
k  '' 

cot  am(u,  k'). 


*  See  also  Hermite,  (Euvres,  t.  II,  p.  267. 
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Art.  224.    It  follows  from  Art.  204  that 

Htiu;  K,iK')  .  H(u;  K',iK) 

e(iu;  K,iK')  Ki(u;  K'.iK) 

01(0;  K,iK')  ei(0;  K',iK) 

H!(0;  K,iK')  0(0;  K'.iK) 


and 


We  have  at  once  (cf .  also  Art.  220) 


/■      v  -vi\      •  sn(u[Kf,iK) 


(XVD 


cn(iu;  K,  iK!)  = 


1 


cn(u;K',iK) 


•Art.  226.    Quadratic  transformations.  —  If  we"  write 


t      (1  +  k)z 

1  ""  1  +  *z2  ' 


we  have 


dz 


Mdt 


where 


Writing 


V(l-z2)(l-Jfc2z2)      V(l  -  *2)(1  -  l*P) 


1  +* 


1  +  A 


J^  dz 

0  V(l  ~22)(1  - 


)(1  -  k*z2) 


it  follows  that     (1  +  k)u  «  / 

Jo 

and  consequently 


dt 


V(l  -*2)(1-Pe2)' 


(XXV) 


Tn  _.  l\     2\41      (1  +  k)m(u,  k) 

8n\  (1   +  k)U,  -— -r     -=  \     ,     ,         o)       li  ' 

L  1  +  k J      1  +  Asn2(w,A:) 

[/i    ■   la     2V^"|     cn(ii,  k)dn(u,  k) 
1  +  k J      1  +  fc«n2(tt,«) 

^  l\i  _l.  i.\     2V^fc1     1  -ksn2(uyk) 

*lL(1  +  *Kr+*J"i " 


+  A  «n2(u,  i) 


In  a  similar  manner  write 


,        (1  +  fc')Z  V 1  -  Z2 


and  we  have 


dz 


Mdt 


where 


V(  1  -  z2)(  1  -  &2z2)      V(  1  -  <2)(  1  -  Pfi) 
I  =  i^£  and  M  =      * 


1+f 


1  +  tf 


,'    i 


/ 
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It  follows  at  once  that 


(XXVI) 


*n|"(14-*')i*f 

* 

;n|(l+i>, 


dn\  (1+fc'K 


[ 


4- 
-fc 


4- 


a- 
a- 


(1  +  W)m(u,  k)cn(u,  fc) 
dn(u,  k) 

1  -(1  +  k')sn2(u1k) 
dn(u,  k) 

1  -(1  -fc')sn2(n,fc) 
dn(u,  k) 


In  formulas  (XXVI)  change  k  to  1  /fc  and  u  to  vJc  and  observe  formulas 
(XXI).     It  is  seen  that 


(XXVII) 


4(* +  *')u>  frf] = 

an 


[ 


en    (fc  4-  ifc')^, 


k  —  ik 


[ 


dn   (fc  4-  ifc'R 


fc  4-  ifc 
k  —  ik 


k  4-  ifc 


jfcfl 
Ufc'J 


(fc  4-  ifeQanQi,  fc)dn(u,  fc) 
cn(w,  fc) 

1  -  (fc  4-  ifcQfc  sn2(u,  k) 
cn(u,  k) 

(fc  —  jfcQfc  sn2{u,  fc) 
cn(u,  fc) 


1  - 


The  formulas  just  written  are  the  very  celebrated  formulas  due  to 

John  Landen  {Phil.  Trans.,  LXV,  p.  283,  1775;  or  Mathematical  Memoirs, 

I,  p.  32,  London,  1780)  and  may  be  derived  as  follows: 

Write 

sin  (2  <j>  —  <£i)  =  fci  sin  <f>u  (1) 


where 

Since 

it  is  evident  that 


*,- 


i-y 


<*2  +  jfe'2  =  1). 


ki  <  k, 


sin  (2  <f>  —  fa)  <  sin  fa, 
(2<j>-fa)<fa, 


Solving  (1)  for  <j>,  we  have 

sin*  2  *  -  (1  +  *i)«  sin*  fa  fl  -       ^       sin2  J; 


or,  since 


it  is  seen  that 


(l+*i)2 


=  (1  +  ifc')2  and 


(1  +* 
4/t 


(1  +*i)2 


f-r.  -  *2> 


We  further  have 


d4> 


-    <*  +  *W    -  (i  +  *)*. 


Vl-fc12sin2^>i      Vl-fc2sin2# 
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Art.  226.  Development  in  powers  of  u.  —  If  we  develop  by  Maclaurin's 
Theorem  the  three  functions  snu,  cnu,  dnu,  we  obtain  the  following 
series: 

cnu=  1  -^+(1+4*2)^-.  .  -, 
2!  4! 

dnw  =  l-^+(A*  +4P)^-.  .  ., 

2!  4! 

where  the  coefficient  of  any  term,  say  — --  or    u  v  ,  is  an  integral 

J  J  (2n  +  l)!       (2n)!  6 

function  of  k2  with  integral  coefficients. 

Following  Hermite*  we  wish  to  determine  these  coefficients.  From 
the  formulas  derived  above 


sn 


en 


(ku,-  }  =  k  sn(ufk), 


it  is  seen  that  the  coefficients  of  sn(u}  k)  are  reciprocal  polynomials  in  k 
and  that  those  of  dn(u,  k)  may  be  derived  immediately  from  those  of   - 
cn(u,  k). 
Gudermann  f  has  shown  that  the  coefficients  of  en  u  are 

1  +  4A2, 

1  +  44  k2  +  16  k*, 

1  +408  £2  +  912*4  +  64  A*, 

1  +  3688  k2  +  30768  A;4  +  15808  kfi  +  256  fc8, 

We  note  that  if  we  put  k  =  cos  0  and  introduce  the  multiple  arcs  instead 
of  the  powers  of  the  cosines,  the  above  coefficients  when  multiplied  by 
A:  may  be  written 

k  +  4  k*  =  4  cos  0  +  cos  3  0, 

*  +  44  A;8  +  16  k5  -  44  cos  0  +  16  cos  3  0  +  cos  5  0, 

k  +  408  A;3  +  912  AH5  +  64  k7  =  912  cos  0  +  408  cos  3 0+  64  cos  5  0  +  cos  7  0, 

In  these  equalities  it  is  seen  that  the  powers  of  k  and  the  cosines  of  the 
multiples  of  0  have  precisely  the  same  coefficients. 

*  Cf.  Hermite,  CompUs  rendu*,  t.  LVII,  1863  (II),  p.  613;  or  (Euvres,  i.  II,  p.  264. 
t  Gudermann,  CreUe,  Bd.  XIX,  p.  80. 
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In  general,  if  we  denote  the  coefficient  of  - — 


(2n  +  2)! 

by 


»  —  n 


A0  +  A1k2  +  A2k*  +  -  •  •  +Ank2n  =  '2fAik2i  =  cn<2»+2>(0,A;), 

we  will  have  the  relation 

S^cos2**^  =  SA»cos  (2n  +  l-  4t)0, 

which  may  be  demonstrated  as  follows: 
From  formulas  (XXVI)  we  have 

and  changing  i  to  —  i  it  follows  that 

L  A:  —  iAr'J  cn(w,  A;) 

From  these  two  formulas  it  follows  at  once  that 

(*  +  ik')cnUk  -  W)u,  I^H  +  (*  -  W)cnUk  +  i*0i*,|^-^ 

=  2hcn(u,  k). 

In  this  formula  write  k  =  cos  0,  A;'  =  sin  0,  and  we  have 

ePcnie-Hu,  e2*)  +  e-i9cn(e*9u,  e~2iB)  =»  2  cos  0  cn(w,  A;). 

Noting  that 

cn(2«+2)(0)=:=  !  +  ^lA.2  +  ^42^  +  .  .  .  +  AWA;2», 

it  is  seen  by  equating  the  coefficients  of  — - —  on  either  side  of  this 

(2  n  -f-  2) ! 

equation,  when  expanded  by  Maclaurin's  Theorem,  that 

ZAi  cos2*+ *0  =  S.4i  cos  (2  n  +  1  -  4  i)0. 

From  this  formula  the  quantities  A0  =  1,  Ai,  A2,  .  .  .  ,  may  be  determined 
at  once. 

For  example,  let  n  —  4  and  for  brevity  put  Ai  =  4*o».     If  the  multiple 
arcs  are  replaced  by  the  powers  of  the  cosine,  we  have 

cos  0  +  4  ax  cos30  +  16  a2  cos*0  -f  64  a3  cos70  +  256  a4  cos90 
=  cos  0  +  ai(cos  3  0  4-  3  cos  0)  4-  a2(cos  5 0  +  5  cos  3  0  4-  10  cos 0) 
4-  a3(cos  7  0  +  7  cos  5  0  +  21  cos  3  0  4-  35  cos  0) 
+  a4(cos  9  0  4-  9  cos  7  0  -f  36  cos  5  0  4-  84  cos  3  0  4-  126  cos  0) 
-  cos  9  6  4-  4  ax  cos  5  0  +  16  a2  cos  0  +  64  a3  cos  3  0  4-  256  o4  cos  7  0. 
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We  thus  have  among  the  a's  the  five  equations 

1  =  a4, 
4  ai  =  a2  +  7  a3  +  36  a4, 
16  a2  =  1  +  3  ax  +  10  a2  +  35  a3  +  126  a4, 
64  a3  =  a\  +  5  a2  +  21  a3  +  84  04, 
256  o4  =  a3  +  9  04. 

Since  the  sum  of  these  equations  leads  to  an  identity,  we  may  omit  any 
one  of  them,  say  the  third;  and  from  the  other  four  we  have 

ax  =  922,        o2=  1923,        a3=  247,        a4=  1, 

which  agree  with  the  above  results  of  Gudermann. 
Since 


*"{"•%)=  m{lk) 


the  coefficients  of  dn(u,  k)  are  at  once  deduced  from  those  of  cn(u,k); 
while  those  of  sn(u,  k)  may  be  obtained  from  the  formula 

sn'(u;k)  =  cn(u,  k)  dn(u,  k). 

[See  Table  of  Formulas,  LVIL] 

Development  of  the  Elliptic  Functions  in  Simple  Series  op 

Sines  and  Cosines. 

First  Method. 
Art.  227.     In  Art.  206  we  saw  that 

e/?-^^^(l-2gcos2w-fg2)(l--2g3cos2w+g«)(l--2^cos2w+^<>)...  m 
Noting  that 


A-* 


tl 


iogd-o--2  j 


A-00 


log  (1  +  0-  -S(-l)AV' 

and  that 

1  -  2gcos2u  +  q2  =  (1  -  qe*iu)  (1  -qe~2iu), 

it  is  seen  that 

1                                                                  o2  cos  4  u 
—  -=  log  (1  —  2  q  cos  2  w  +  g2)  =  g  cos  2  u  +  - — - 

.  g3  cos  6  u  .  0*00381*  , 
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We  therefore  have 


Il0ge(^f) -const.- 


cos  2  m  (q    +g3    -fg5    + 
cos  4  m 


2 
cos6u 

3 
cos8u 


(g2  +  g6  +  g10  + 
(g3  +  g9  +  g16  + 
(g*  +  g"  +  g20  + 


•        •        • 


or 


g  cos  2  m      q2  cos  4  u 


1,     ~/2Ku\  .        q  cos  2  m 

2  log€>(— )  =  COn8t-  "  T^gT  "  2(1  -  fi) 

g3  cos  6  m      g4  cos  8  m 

"  3(1  -  g«)  "  4(1  -  <f )  ' 

The  logarithms  of  the  other  Theta-functions  may  be  expressed  in  a  similar 

maimer. 

Art.  228.     Hermite  (CEuvres,  t.  II,  p.  216)  gives  the  following  method 

for  the  expressions  of  sn  u,  en  u,  dn  u  in  terms  of  the  sines  and  the  cosines. 

We  have  the  formulas 

,  __  d log  (dn u  —  kenu) 

du 

.,              d  log  (dn  u  +  ik  sn  u) 
ikenu  = s-* £$ 

du 

idnu  =  dloZ(cnu  +  imv:). 

du 

We  shall  next  derive  the  formulas 


a) 


dn2Ku_kcn2Ku 


7Z 


n 


1—2  \/q  cos  m  +  q     1—2  V^  cos  u  +  <p     1—2  V^  cos  m  4-  <fi 

388  '  •      — — — — — — — — — — — —— ■— ——     ■  ■ 

1  +  2  Vg  cos  m  +  q     1+2  \/g3  cos  u  +  g3     1+2  V^  cos  u  +  g5 


(2) 


,   2  Km  ,.,       2  Km 
an +  t&sn 


7T 


7T 


1  —  2v- asinM— g     1— 2\/  — f^sinM— o3     1—  2\/— r^sinM— a5 
1+2's/^gsinu-g     1  +  2  V-g3sinu-g3     l+2v/-g«sinu-g8 


(3) 


cn™2  +  im'LE» 


n 


TZ 


(1  -  ge-"«)  (1  -  gV<«)  (1  -  g»e-"-) 
(1  -  ge2*")  (1  -  g3e-a««)  (1  -  gV"«) 


... 


... 


Jacobi  [Werke,  I,  p.  143,  formula  (5)]  has  implicitly  derived  formulas  (1) 
and  (2)  above,  the  first  being  had  when  in  Jacobi 's  formula  u  is  changed 

to  -  —  m,  and  the  second  when  —  q  is  written  for  q. 
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These  two  formulas  may  be  derived  directly  in  the  manner  which  we 

now  give  for  the  formula  (3)  above.   «u 

Write  as  in  Art.  205,  </>(u)  =  1  —  eK  ;  the  expression  which  we  wish  to 

demonstrate  equal  to 

cnu  +  isnu 
will  take  the  form 


«tt 


jk4>(-u  +  iK')4>(u  +  3iK')<f>(-  u  +  5iK') .  .  . 
4>{u  +  iK')<f>(-  u  +  3iK')<j>(u  +  5 iK') ..." 

Multiplying  numerator  and  denominator  of  this  expression  by 

A<f>(-  u  +  iK')<f>(u  +  3iK')<f>(-  u  +  5iK')  .  .  .  , 

where  A  is  a  constant,  and  putting 

wiu 

*(w)=  Ae*K<t>2{-  u  +  iK')<l>2(u  +  3t£')tf>2(-  u  +  BtK9) .  .  .  , 

we  have  to  demonstrate  the  formula 

cnu  +  xsnu  =  — ^-{. 

B(w) 

We  further  note  that 

$(u  +  2X)  =  -  *(u), 

*(y  +  ^K')-^(u)q^  \\%^\ 

<f>2(u  +  SiK) 

or  *(u  +  ±%K')=e    K  *(u). 

The  same  functional  equations  are  satisfied  by  H(u)  and  Hi(u).  In 
Art.  90  it  was  shown  that  any  three  intermediary  functions  of  the  second 
order  were  connected  by  a  linear  relation,  so  that  here  we  may  write 

*(u)- CH(tt)+CiHi(u). 
Divide  this  expression  by  0(u),  and  we  have 

CTy(-tt  +  ig/)0(tt  +  3iK')<f>(-u  +  5iK').  .  .      CH(u)  +  C&iju) 
6       <t>(u  +  iK')<f>(-  w  +  3 iK') <f>{u  +  5 iK') .  .  .  6(u) 

=  D  cnu  +  iB  snu. 

Writing  u  =  0  and  u  =  K  respectively  in  this  formula  we  have  D  =  1  and 
B  =  1,  which  we  wished  to  demonstrate. 

From  the  formulas  (1),  (2)  and  (3)  we  have  (see  Jacobi,  Werke,  II, 
p.  296)  _  __ 

hK      2  Ku      Vo  sin  u      y/cp  sin  3  u      Vo6  sin  5  u  , 

A;2£  2  Km  Vg  cos  w  ,  v^  cos  3  w  ,  \Y  cos  5  u  , 
2?r          t:             1+9             1  +  T  1  +  T 

K  ,  2  Ku  1    ,  a  cos  2  u  ,  a2  cos  4  u  ,  a3  cos  6  u  , 

2n         n  4        1  +  g2  1  -ff  1  +f 
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Second  Method. 

Art.  229.  Suppose  with  Briot  and  Bouquet  (Fonct.  EllipL,  p.  286)  that 
f(u)  is  a  doubly  periodic  function  of  the  2  nth  drder  with  periods  4  K  and 
2  %K'  such  that  /(«  +  2  JiT)  -  -  /(u) 

and  further  suppose  that  /(u)  has  n  infinities  an  within  (see  Art.  91)  the 

period-parallelogram  ABDC,  where  A  is  an  arbitrary  point  uo,  while  -B  and 

C    are    the    two    points   uo+2K   and  iio+2t7iL'. 

Form  the  parallelogram  EFGH  whose  vertices  E  and 

H  are  the  points  uo  —  2  m'iK'  and  w0  +  2  m'iK',  while 

F  and  G  are  the  points  u0  +  2  K  —  2  m'iK'  and 

tt0  +  2  /£  +  2  m'iK'.    The  infinities  of  /(ii)  situated 

within  the  parallelogram  EFGH  may  be  represented 

by  a  =aA+  2miK'}  where  m  varies  from  —  m'  to 

m'-l. 

Let  J  be  any  point  situated  within  this  parallelo- 
gram.    The  function 

f(u) 

sin^fa-O  Fig.  69. 

has  the  period  2  K ;  its  poles  are  the  point  t  and  the  points  a  =  a^  +  2  mi'K'. 
It  follows  from  Cauchy's  Theorem  that  the  definite  integral 


1     f        fin) 

7C%    f  7T      / 

JSm2K{u^ 


where  the  integration  is  taken  over  the  sides  of  the  parallelogram  EFGH, 
is  equal  to  the  sum  of  the  residues  relative  to  the  poles  that  are  situated 
within  this  parallelogram.  The  two  sides  FG  and  HE  give  values  that 
are  equal  and  of  opposite  sign,  while  on  the  sides  EF  and  GH  the  function 

f(u)  has  a  finite  value  and  mod. tends  towards  zero  *  when 

to'  becomes  very  large.  sm  2  K      ~~ 

Thus  when  m'  becomes  very  large  the  definite  integral  tends  towards 

zero  and  consequently  the  sum  of  the  residues  is  zero. 

2  K 
The  residue  relative  to  t  being /(/),  we  have  the  equation 

sin-—-  (t  —  u) 


2K 


1 
*  In  — —  write  u  =  x  +  iy  and  note  that 
sm  u 


-r-= r—    —  0  for  II  —  00 . 


sinu 


268  THEORY  OF  ELLIPTIC  FUNCTIONS. 

If  f(u)  has  only  simple  infinities,  which  case  alone  is  necessary  for  our 
investigation,  the  above  equation  becomes 

Ah 


/w-siS  S-t 


m--<»  a-  i  sin-—  (J  —  an  —  2  mtK') 

2  K 

where  Aa  is  the  residue  of  /(u)  relative  to  a*.  The  series  is  convergent 
in  both  directions.  This  equality  is  thus  demonstrated  for  all  points  t 
situated  within  two  indefinitely  long  parallel  lines  EH  and  FG.  Since 
both  sides  of  this  equation  change  signs  when  t  is  replaced  by  t  +  2  K, 
the  equality  is  true  for  all  values  of  t;  and  consequently  we  have  for  the 
finite  portion  of  the  u-plane 

m-+ooA-n  A 

/w=2iS  2— - — ± - 

*  *•»—«, *-i sin-2L  (u  -  aA  -  2  miK') 

2  iv 

Art.  230.  Consider  next  a  doubly  periodic  function  /(w)  with  periods 
2  K  and  2  t7C'  and  having  n  infinities  ah  within  the  parallelogram  ABDC 
of  the  preceding  Article. 

The  function  f(u) 

admits  the  period  2  K,  and  the  definite  integral 

'—M du 

tan^(u-0 

relative  to  the  contour  of  the  parallelogram  EFGH  is  equal  to  the  sum  of 
the  residues  with  respect  to  the  poles  situated  within  the  parallelogram, 
that  is,  for  the  point  t  and  the  points  a  —  ah  +  2  miK'9  where  m  varies  from 
—  ra'  to  m'  —  1.  The  sides  FG  and  /72?  give  equal  results  with  contrary 
sign.  If  we  represent  by  u  a  point  on  the  line  AB,  the  congruent  points 
on  HG  and  EF  are  u  +  2  m'tTC'  and  w  —  2  mtK',  and  the  parts  of  the 
integral  relative  to  these  two  sides  are 

1  l  ']f{u)du. 


2ml    I--    *    (w_f_2m'iin      tan  -5L  (tt  -  t  +  2  m'tTT) 

2  ii  2  jK 

When  w!  becomes  very  large  the  first  tangent  tends  towards  —  i  (see 
Art.  25)  and  the  second  tangent  towards  i,  so  that  the  integral  just  written 
tends  towards  a  limit  equal  to  the  rectilinear  integral 

M  -  i  /  f(u)du 


THE  FUNCTIONS  snu,  cnu,  dn  u.  269 

along  the  line  AB.    The  residue  of  the  function  relative  to  the  point  t 

2  K 
being f(t),  we  have,  as  in  the  preceding  Article, 

n 

/(0-ff  +  2%S?r— ir1 — ■ 

2K      2K^  (a)  tanJL(i_M) 

2  K 

and  consequently  if  the  function  has  only  simple  infinities 

-  _  m*™  +oo  A-n 

/»-g+^  S  2 — - — ^ 

^*      ^Am--«  *-itan-^(<-aA-2mi£:') 

2  XV 

where  t  is  any  point  in  the  finite  portion  of  the  u-plane,  and  4a  is  the 
residue  of  f(u)  relative  to  a*. 

Art.  231.  To  make  application  of  the  results  of  the  two  preceding 
Articles  consider  the  ratios  of  the  four  Theta-functions.  Of  these  twelve 
ratios  eight  satisfy  the  relation  /(w  +  2  K)  =  —  f(u)  and  four  the  relation 

/(w  +  2K)  =  /(ii).    Take  the  two  functions  ^4  and  ^±P&.    Formaparal- 

H(ii)  H(u) 

lelogram  EFGH  with  the  origin  as  center  and  vertices  ±K±(2m'  +  1)%K'. 
The  infinities  of  these  two  functions  are  the  zeros  of  H(u).  Those  infinities 
within  the  parallelogram  are  represented  by  the  formula  a  =  2  m%K\ 
m  varying  from  —  m'  to  +m';  all  these  infinities  are  simple. 

The  residue of^£  relative  to  the  infinity  2miK!  is^^L;  that  of^i^ 

H(w)  '  H'(0)'  H(u) 

v       '    H'(0) 

We  therefore  have 

v  '  v    m-,-°0sin— —  (w  —  2mi2?') 

2  iv 

™  ill!*)  =  JL  QjiO)" V"  (~Dm 

H(u)       2KH'(0)mf<      .      *    ,        „  ' 

v  '  m- -<»  sin —— (w  —  2  »»/£') 

2  K 

Replacing  in  these  two  formulas  u  by  the  quantities  u  +  K,  u  +  iK', 
u  +  K  +  iK'  we  have  six  additional  formulae  including 

m  Sh)  =  JL  £(0) "  V  * 1 

eoo    2KW(0)m±„ginx[u_(2m_1)iK,]' 

2  K 

e(M)     2^H'(0)m^_o)sin  ,[M_(2m_1OT 

2  iv 


260  THEORY  OF  ELLIPTIC   FUNCTIONS. 

To  develop  the  function     !  \' ,  say,  which  admits  the  period  2K,  we 

apply  the  method  of  the  preceding  Article.  We  note  that  for  congruent 
points  on  the  sides  EF  and  GH  of  the  parallelogram  EFGH,  the  difference 
of  the  values  u  being  equal  to  (2m'  +  1)2  iK',  the  function  /(u)  takes 
equal  values  with  contrary  signs;  and  the  values  of  the  tangent  on  these 
two  sides  being  =F  i,  the  definite  integral  relative  to  these  two  sides  is 
zero. 
We  therefore  have 

m      ®±m = j?l  Hi  (pry00        (-Dm 

w  O(u)       2XH'(0)M^.on    n  T        ,0  iv«n 

v  '  v  /m--°°tan--—[w  -(2m-  1)^] 

2  K 

Further,  since 

x/JfcOCti)  y  A    e(u)  O(w) 

we  have  by  differentiating  sn  u  with  regard  to  u,  and  then  writing  u  =  0 

^51  =  4=;  and  since  5l(0)=v/I( 
H'(0)      Vifc  9(0)        v  A' 

!l®  =  4=  and  similarly  tl(0)         1     . 
H'(0)       VA7  H'(0)      V/M/ 


It  follows  immediately  from  (3),  (4)  and  (5)  that 


(7)  ™"  =  ^TF  S 


2*^m--»sin  _ZL_  [u  -(2m-  l)itf'] 

2  K 

.   m-+oo 
B       r^  (—  l)m 


2*#m--oo8in-?L_[u  -  (2m  -  l)t]T] 

2  /C 

^    v  (—  i) 


(8)  *.-J£L    J  ^" 

^ *«--«, tan^ [u  -  (2m  -  l)iK'] 

2  XV 

If  we  group  the  terms  two  and  two  the  equations  (6)  and  (7)  become 

2nV~q  .     numZ?  qm~l(\  +  g2""1) 

(9)      ^-^^^  .^;,_2,u ' 


»=il  -2g2w-1cos^  +  g4m-2 

2  /v 


2wVo     «-w"S*  (- nm-y,-l(i -g2"*-1) 

(10)  "•«=irW82lZ<       „.. 2TO.   _      ' 


m-i  1  -  2g2m-1  cos|^  +  g*m-2 
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The  series  (8)  is  not  convergent  in  both  directions;  but  if  from  dn  0  we 
subtract  dn  u,  we  have  the  convergent  series 

1   4.  a2m-l 
A  m-oo        (~l)m-lg2m-l^g 

(11)        1  -dnu  =  -Fsin2^;y 9w      ~  • 

*         ZKmZii  -  2g2~-icos^^  +  g*«-a 

2  /C 

Observing  that 

(1  +  g)sinJ  .  •    o*  .     2  •    **  . 

•l-2gcos2^^  =  Sm^g8m3^g8m5<  +  '  *  •  ' 

it  is  evident  that  (9)  and  (10)  may  be  written 

(12)        «=irSrVlSm(w~1)2K' 

m-l  * 

(13)  mu  =  --Ji  gi+  cwgitt-l)^. 

m—  1 

These  values  are  the  same  as  those  given  at  the  end  of  Art.  229,  where 
the  corresponding  value  of  dnu  is  found. 

By  considering  the  quotient     y*'  as  given  in  equation  (1)  and  also  the 

quotient  „u\ ,  we  may  derive  in  a  similar  manner 
Hi(u) 


(14) =  +  4    X    1  2m     1  8U1  (2  m  ~  i)^^' 


sin m-l 

2K 


(15) =  +4    Vt-D*       *      gm     .COS  (2  m-  l)jr^- 

v  ^      enw      nu  *4  1  +  q2m-1  2K 


COS--—  m-l 

2K 


[See  Jacobi,  Werke,  I,  p.  157.] 


1.  Prove  that  sn(iu  +  K) 


EXAMPLES 

cn(iu) 


dn(iu) 
2.  Show  that 


(., .     1  \     tkf  sin  am  u 
thru,  77  J  = 1 
k)        cos  am  u 

A  amu 


cos  am 


(*4) 


cos  am  n 


A  amfiA/u,  —)  = 

\         Kff     cos  am  u 


■ 

J 
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3.  Show  that 


A  am 


4*  Prove  that 


(.,     tfrX      ik  sin  am  u 
9  kf        Aamu 

\     '  k)     Aamu' 


sin  am 

cos  am 

\      '  */ 

cos  am  u 


Aamu 
1  1 


8n2(iu,  k)      8n2(u,  k) 
6.  Derive  the  formulas 


-1. 


L^ia-    2V^1  dn(u,  t) 

dnL(1 + ^ r+rJ  hTh^m)  ' 

Suggestion  :  apply  formulas  (XVI)  to  formulas  (XXV). 
6.  Show  that 

f\, .      .. .     2  y/iwl      (V  +  iW  «n(u.  ik)  dn(u.  1 


an 


(V  +ik)u.— — - 


7.  Show  that 

871 


^  l\i/  ,    ..x    2V^1      1  -  (lb  +  Off)  k  sn2(u,  ik) 

dn   (#  +  ifc)u,  77 -  „ — ^^fr — „       '  • 

L  '  'W  +  lib  J      1-  (ik  -  tkf)km\ui  k) 


[",.      Vwv  ,  A  +  i^"|      {k-ikf)m(u)k)dn{ufk) 

(fc  -  i*7)!/,  r — '—+, 

L  k  -  lAr  J  cn(u,  ik) 


j   L«.       ^     *  +  **H      l  -  (k  +  iV)k  sn*(u,  k) 
dT*  "  ^)M'  *^i*>J cniu,  k) 

8.  Show  that 

H'(u)  -  Vk  en  u  dn  u  9  (u)  +  \/Jk  m  u  &(u). 

9.  Show  that 

v*' 

H(iQ-v/pe(o), 


r 


THE  FUNCTIONS  an  u,cnu,dn  u. 


263 


10.  Prove  the  following  relations : 


e(iu 

0(0 


e(o 


iu,  k)         Ik    T^H(u  +  g',fcQ 
0,k)       V*'  6(0,*')       ' 

0,*)        V** 


^  H(u,  *') 


0(0,  A/) ' 


B(iu 


in  +  K,  k)      ,/*    T^QCtOO 

©(o,  k)     "Vjfc'       e(o,  fcV 


11.  Show  that 


and  that 


iu  +  X,  fe)      /*   rg^Qfo +  *'»*'' 

Q(o,  it)     "  V  v e        e(o, «/) 

d  /cnu  dnu\      ,  ,,         ._,.      ,  , 
<m  \     8nu    J 

(snu  dnu\ 
cnu    ) 


du 


dn*u  +  dn*(iu,  fc7)—  1. 


12,  Prove  that  sn u dn"u  —  srfu  dnu  —  mucfnu; 

and  that 

(sn  «)1,  sn  u  sn'u,  (sn'u)2 

(en  u)2,  en  u  cn'u,  (cn'u)2 

(dn  u)2,  dn  u  dn'u,  (dn'u)3 

13.  Show  that 


—  k'  snu  cnu  dnu. 


(G.  B.  Mathews.) 


2kK                 2Ku      4\Zgsinw     4Va*sin3u      4\/g5sin5u 
cos  coam —  — —^ — -r- i —  + 


1  +g 


1  +$• 


1  +  <7* 


14.  Show  that 
2fc<ff       1 


dn 


2Ku 


1  - 


4  a  4  o2  V 

cos  2  w  +  ..        „  cos  4  u  —  z—r—m  cos  6  u  + 


1  +  g2 


1  +J4 


1  +  ^ 
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DOUBLY  PERIODIC  FUNCTIONS  OF  THE  SECOND  SORT 

Article  232.  From  the  formulas  (X)  and  (XII)  of  the  preceding 
Chapter  it  follows  that  dn  u  has  the  period  2  K  and  sn  u  the  period  2  iK'y 
although  2  K  is  not  a  period  of  sn  u  and  2  iK'  is  nqt  a  period  of  dnu. 
There  is  consequently  an  irregularity  in  this  respect.  In  order  fully 
to  understand  this,  it  is  well  to  consider  the  doubly  periodic  functions 
of  the  second  sort  which  were  introduced  by  Her  mite.* 

The  Germans  use  the  word  "Art"  for  the  word  "espfcce"  which 
I  translate  by  "  sort  "  (see  Art.  84  where  the  doubly  periodic  functions 
of  the  third  sort  were  treated  under  the  name  "  Hermite's  intermediary 
functions  ").  In  this  connection  see  Jordan,  Cours  d' Analyse,  t.  II, 
No.  401,  and  Halphen,  TraiU  des  fonctions  ettiptiques,  t.  I,  pp.  325-338, 
411-426,  438-442,  463. 

Art.  233.  A  doubly  periodic  function  of  the  second  sort  with  the 
primitive  periods  2  K  and  2  iK'  is  defined  through  the  functional  equa- 
tions 

Au  +  2K)=vf(u); 

f(u  +  2iK')=  v'f(u), 

where  v  and  i/  are  constants  called  factors  or  multipliers  and  are  inde- 
pendent of  u.  When  v  =  1  =  i/,  we  have  the  doubly  periodic  functions 
properly  so  called,  which  belong  to  the  category  of  doubly  periodic 
functions  of  the  first  sort. 

In  the  case  before  us  of  the  preceding  Article  sn  u,  en  u,  dn  u  belong 
to  the  class  of  functions  of  the  second  sort,  as  appears  from  the  formulas 
(X)  and  (XII). 

For  the  function  snu  we  have  v  =  —  1,  v'=  1;  for  cnu  we  have 
v  =  —  1,  i/=  —  1,  while  v  —  +  19  i/=  —  1  for  dn  u.  We  may  now 
consider  more  closely  these  doubly  periodic  functions  of  the  second 
sort. 

*  Hermite,  Comptes  Rendu*,  t.  53,  pp.  214-228,  and  t.  55,  pp.  11-18  and  pp.  85-91; 
Hermite,  Note  sur  la  tfUorie  des  fonctions  elliptiques,  in  Lacroix's  Calcul,  t.  2  (6th  ed.), 
pp.  484-491;  see  also  Cours  de  M.  Hermite  rtdige'  en  1882,  par  M.  Andoyer,  p.  206; 
Appell,  Acta  Math.,  Bd.  13,  1890;  Picard,  Comptes  Rendus,  t.  90,  pp.  128-131  and 
293-295;  Picard,  Crelle,  Bd.  90,  pp.  281-302;  and  in  particular  Forsyth,  Theory  of 
Functions,  pp.  273-281,  where  references  are  made  among  others  to  Frobenius,  Crelle, 
Bd.  93,  pp.  53-68;  Brioschi,  Comptes  Rendus,  t.  92,  pp.  323-328. 
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Art.  234.  Formation  of  the  doubly  periodic  functions  of  the  second 
sort  which  have  prescribed  factors  v  and  v'.  —  In  the  following  Article  it  is 
shown  that  it  is  always  possible  to  form  a  fundamental  doubly  periodic 
function  of  the  second  sort  f(u)  with  factors  v  and  1/,  which  function  is 
infinite  of  the  first  order  at  only  one  point  within  the  parallelogram 
with  sides  2  K  and  2  iK'.  The  infinity  of  this  fundamental  function 
is  denoted  by  u  =  c. 

This  admitted  for  the  moment,  let  F(u)  be  an  arbitrary  doubly 
periodic  function  of  the  second  sort  which  has  the  periods  2  K  and  2  iK' 
and  has  the  same  factors  v  and  i/  as/(tt).  Further  we  shall  assume  that 
F(u)  is  determinate  at  every  point  of  the  period-parallelogram. 

Suppose  that  the  function  F(u)  is  infinite  of  the  k  order  at  the  points 
a%  (i  =  1,  2,  .  .  .  ,  n),  where  the  points  a\,a2,  .  .  .  ,  «n  all  lie  within  the 
period-parallelogram. 

We  shall  show  that  F(u)  may  be  expressed  in  terms  of /(u). 

For  simplicity  suppose  that  the  parallelogram  is  so  situated  (Art.  91) 
that  F(u)  does  not  become  infinite  upon  its  sides. 

Consider  next  the  function 

where  u  is  any  point  within  the  period-parallelogram,  while  £  is  to  be 
regarded  as  the  independent  variable. 

Instead  of  £  write  $  +  2  K .     It  follows  that  » 

•      +(?  +  2K)  =  F(?  +  2  K)f(u  -$-2K). 

But  we  have  /{u  +  2R)=  vf(u), 

/(tt-f  +  2K)=  vf(u-$). 

If  we  put  £  +  2  K  for  £  in  this  last  formula,  the  result  is 

/(u-e-2K)=i/(u-£). 

Also,  since  F($  +  2  K)  =  vF(£), 

it  follows  that 

1rtf  +  2K)=Ftf)f(u-$), 

or  t(f  +  2  K)  -  ^(0, 

and  similarly 

*(£  +  2t'£')-+(0. 

It  is  thus  seen  that  ^(f)  is  a  doubly  periodic  function  of  the  first  sort. 
For  such  a  function  we  .have  proved  that 


jRes  ^  (0  -  0, 


where  the  summation  is  to  be  taken  over  all  the  infinities  within  the 
period-parallelogram. 
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But  ^r(£)  becomes .  infinite  on  the  points  where  F(£)  is  infinite  and 
besides  on  the  point  u  —  £  =  c,  where  f(u  —  £ )  is  infinite.  The  points 
ai,  <*2,  .  .  .  ,  an  must  be  distinct  from  the  point  u  —  c  =  £ . 

The  expansion  of  f(u  —  £ )  in  the  neighborhood  of  the  point  c  is  of 
the  form 

/(w  -  £)  = § +  A0  +  Ax(u  -  £  -  <!)+  A2(w  -  £  -  c)*+  •  -  • 

w  —  £  —  c 

"C        +Ao-Ai[£-(u-c)]+.  •  .  . 


£-(u-c) 


(In  the  sequel  we  shall  choose  a  fundamental  function  f{u)  such  that 
the  quantity  C  is  unity.) 

Next  if  we  develop  F(£)  in  the  neighborhood  of  u  —  c  by  Taylor's 
Theorem,  we  have 

F(£)=  F(u  -  c)+  F'(u  -  c)[£  -(u  -  c)]  + 
and  since 

we  have  Res  ^r(£)  =  —  CF(u  —  c). 

In  the  neighborhood  of  the  infinity  a*,  the  expansion  of  F(£)  is  of  the 
form  (cf.  Art.  98) 

(£-«*)*(£- a*)*"1  (£-**)*         °         U  W 

while  the  expansion  of /(w  —  £)  in  the  neighborhood  of  this  point  is 

/(,-a-/(»-«,)-^f^(f-«.)+/""'27at) «-..)'- 

Through  the  multiplication  of  these  series  it  is  seen  that 

Res  *(€)  =  4*. !/(«  -  at)  -  ^  /'(u  -  at)  +  ^2  /»(„  _  ajk)  _ 


A*.; 


(J*  -  l)! 

Since  2)Res  W£)  =  0, 

we  have 

k-n 


f<»~lHu-*k). 


0  -  -  CF(u  -  c)+  J  |"ilM/(u  -  «*)  -  ^*/'(tt  -  «*)  + 

(4b- 1)1  J 
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If  next  we  write  u  +  c  in  the  place  of  w,  it  follows  that 

CF(u)  -  %  [A*.  i/(u  +  c-ak)~  ^ff'(u  +  c-ak) 

+  •  •  •  ±  ,/*■*  /^h*  +  *  -  «)T 

(**  -  1)1  J 

which  is  the  expression  of  F(u)  in  terms  of  the  fundamental  function 

/GO. 

Art.  235.  Formation  of  the  fundamental  function  f(u)  which  has 
prescribed  factors  (or  multipliers)  v  and  v',  where  v  and  v'  are  any  constants 
different  from  zero. 

We  had  the  formulas 

H(w  +  2K)  =  -H(«), 

H(u  +  2iK')  =  -  pK(u), 

where  ft  =  p(u)  =  e 

If  we  write 

*(i0-H<u+j?)f 
it  follows  that 

4>(u  +  2/f)=  R(u  +  p  +  2K)  =  -  H(«+jB); 
or, 

#i*  +  2  JE)- -*(*), 
and  similarly 

<f>(u  +  2iK')  =  -  fie~^<f>(u). 
Consider  next  the  function 

v  ;         H(u)  H(tt) 

We  have  immediately 

*(ii  +  2X)=*(u), 

¥(u  + 2  iff') -*(«*)«     *• 
The  function  ¥(u)  is  therefore  a  doubly  periodic  function  of  the  second 

sort  having  as  factors  +1  and  e     K.     Suppose  that  v  and  i/  are  the 
prescribed  factors.     To  form  a  function  having  them,  write 

/(*)-  e««¥(u); 
so  that 

f(u  +  2  K)  =  e«<«+2jr>  ¥(u  +  2  K)  =  <P*Kf(u) 
and 

_*# 
/(w  4-  2t7T)=  e«<«+2<jr>¥(u  +  2iK')=4a*i*'e    "*/(*)• 

Hence  /(u)  is  a  doubly  periodic  function  of  the  second  sort  with  the 
factors  4*2K  and  e  K  . 
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The  arbitrary  constants  a  and  /?  may  be  so  chosen  that 

(1)  e«2K  -  v, 

(2)  e  K  -  i/. 
From  (1)  it  follows  that 


and  from  (2) 


«  =  2^1ogv; 
«2tK'-^  =  log»/, 


or 

-      K'  log  v  +  Ki  log  i/ 

The  quantities  a  and  /?  being  thus  determined  we  have 

/(i*  +  2ff)-Hrtu)f 

yw  H(w) 

The  function  f(u)  is  infinite  of  the  first  order  f or  u  =  0  (see  Art.  203) 

and  for  no  other  point  in  the  period-parallelogram,  since  the  other 

vertices  of  the  parallelograms  are  counted  as  belonging  to  the  following 

parallelograms. 

Art.  236.     There  is  one  case  *  in  which  we  cannot  determine  f{u)  in 

the  above  manner,  viz.,  when  the  multipliers  or  factors  v  and  i/  have 

been  so  chosen  that 

p  =  2mK  +  2niK'9 

where  m  and  n  are  integers. 
We  would  then  have 

f(u\  _  ^H(tt  +  2ifig  +  2mJi:0 
JK  }  H(u) 

=  ,     1)m       IL(u  +  2  niK') 

Further,  since  (cf.  Art.  91) 

H(«  +  n2i£')-(-l),le    *  H(ti), 


it  f ollow8  that 


-fr—HW)        H(ii) 


H(ii) 


so  that  f(u)  is  an  exponential  function  and  no  longer  a  doubly  periodic 
function  of  the  second  sort. 

*  See  Forsyth,  Theory  of  Functions,  p.  279. 
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Art.  237.     We  must  proceed  differently  for  this  exceptional  case. 

We  had  by  hypothesis 

/?  =  2mX  +  2niK', 
and  consequently 

2  mKn  +  2  nK'in  =  K'  log  v  +  Ki  log  v'. 

Further,  since  log  v  =  2  /£cr,  it  follows  that 

Ki  log  i/  -  2  m/fcr  4-  2  nK'iiz  -  2  X/Ta, 

or  log i/  =  -  2 m^i  +  2n^^  +  2 /Tat. 

We  thus  have 


and 


If  we  put 


-2m*t>2n*£  +2  fori         2i**(a-5£) 


Vssse2Xa=se       \        K)y 


nm 


the  above  expressions  become 

We  have  the  exceptional  case*  when  v  and  i/  have  this  form.  The 
quantity  y  is  arbitrary;  but  if  the  factors  v  and  v'  are  given,  then  y  is 
known. 

We  now  write 

where  H'(u)  is  the  derivative  of  H(u). 
From  the  formulas 

H(tt  +  2K)  =  -H(«),     H(u  +  2iK')  =  -e    *  H(w), 

we  have  at  once 

H'(«  +  2£)  =  -  H'(u),     H'(u+2iX')  =  c~rC"+,K°feH(tt)-  H'(u)J- 

It  follows  that 

/(«  +  2  #)  =  /(u)e2^  =  v/(u). 

We  further  have 

W(u  +  2iK')  _  _  x*  ,  H'(«) 

H(u  +  2iA:')  K       H(u)' 

so  that 

/(w  +  2iiiC')  =  •/(«)-  Vpe*». 

A. 

*  First  noted  by  Mittag-Leffler,  Comptes  Rendu* ,  t.  90,  p.  178;  see  also  Halphen, 
F<mc/.  £Wip<.,  t.  I,  p.  232. 
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The  function  f(u)  is  therefore  not  a  doubly  periodic  function  of  the 
second  sort.  It  will  nevertheless  serve  for  the  formation  of  a  doubly 
periodic  function  of  the  second  sort  with  the  factors  e2**  and  e2*"**,  which 
function  becomes  infinite  on  an  arbitrary  number  of  points  within  the 
period-parallelogram. 

Let  F(u)  be  the  function  required,  so  that 

F(u  +  2K)=vF(u),      v  =  e2*y 
and  F(u  +  2  iK')  -  ^F(u),     1/  -  e2*'*. 

We  shall  express  F(u)  in  terms  of  f(u)  =     ',}  e*". 

H(u) 

The  period-parallelogram  is  to  be  chosen  so  that  F(u)  does  not  become 

infinite  on  its  sides. 

We  again  form  the  function 

*(£)  -  *W("  -  *)• 

We  shall  see  that  ^(0  is  here  not  a  doubly  periodic  function  of  the  first 
sort  as  was  the  case  in  Art.  234. 
From  the  formulas 

/(*  + 2  JO -!//(*), 

it  follows  that  ^^  +  2  K)  =  ^(£), 

and  further  that    +(f  +  2.RI)=  +(Q  +  ^^rf 

We  again  note  that  2  i\K'  is  no*  a  period  of  ^(0- 

We  compute  next  2  Res  ^(£)  for  the  interior  of  the  parallelogram 
whose  sides  are  2  K  and  2  iK'.  It  is  seen  that  £  =  w  is  an  infinity  of 
^(f);  f°r  H(0)  =  0,  and  as  H(w)  is  an  odd  function,  its  expansion  is 

H(ii)=  w(co+  ciu2-h  •  •  •)> 
so  that  xjf/  \       1 

§??  - i + P(M)' 

H(w)        u 

where  P(u)  is  a  power  series  in  positive  integral  powers  of  u. 
Similarly  we  have 

H(u  -  £)       w  -  £ 
Further,  since  e**  =  1  +  ^y  4-  •  •  •  , 

WehaVe    /(u-0=eK.-e,^-l|=-_i_  +  P1(M-a 

H(u  -  £)  £  -  u 

where  P\(u  —  £)  denotes  a  power  series  in  positive  integral  powers  of 
t*-£. 


DOUBLY  PERIODIC   FUNCTIONS   (SECOND   SORT).         271 


The  expansion  of  F(£ )  in  the  neighborhood  of  £  =»  u  is 


F(0-F(tt)+J^(tt)H-Zl£  + 


We  therefore  have 


As  in  Art.  234, 


Res  yfr(f)  «-F(w). 


Res  *(0  -  Ak,  i/(w  -  a*)  -  ^f\u  -  a*) 


+ 


Ajb.4 


It  follows  that 


(k-D\ 


f(*-»(u-ak). 


2  Res  WO  -  -  F(ti)  +  J  [A*,  i/(u  -  a*)  -  ^ff'(u  -  a*) 


+ 


U*  —  1)!  J 


We  cannot  put  2  Res  WO  =  0,  as  in  Art.  234;  but  after  Cauchy's 
Theorem 


2  Res  WO -5*-:  /V(0#, 

^  27TI J 


where  the  integration  is  to  be  taken  over  the  four  sides  of  the  parallel- 
ogram in  the  figure. 

p+2iK*  P+2A-+24JT 


We  have  as  in  Art.  92 


p  +  2K 


2  m  2Res  W? ) 

Jfp+2K  S*p+2K+2iK'       /^p  +  2iJT  i*p 

I     WO#  +  /     WO#  +  j     WO#  +  /     WO#, 
p  *Jp  +  2K  Jp+2K+2iK*       Jp+2ilC 

or  by  Art.  92, 

=  2K  TV(P  +  2  A) A  4-  2  iff'  P  WP  +  2X  +  2%Kft)dt 

+  2K  f°WP  +  2AK'  +  2Kt)dt+2iK'f°ylr(p  +  2K'it)dt. 

But  since  W£ )  h*s  the  period  2  K,  it  follows  that 

27ri2Res  WO=  2tf J    j  WP  +  2»)-  WP  +  2iK'+2Kt)ldt 


=  2K 


jl  j  _  evC-p-2JR)  F(p  +  2  jco  g  J  d<; 


or 


2  Res  WO  -  -  #*Pe- <*+***>  F(p  +  2  £QA. 
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The  definite  integral  is  a  quantity  independent  of  u,  which  we  may 
denote  by  A,  so  that  therefore 

5}  Res  yfr(()  -  -  Ae*". 

Equating  the  two  expressions  that  have  been  found  for  2  Res  ^(f ),  it  is 
seen  that 


F(u)=Aey»+  J  U*,i/(u-a*)-^/'(tt_ajb) 


+  '  *  -±/Ji4*,\,/(4"l)^-g*){ 

Mb  -  1)  I  ) 


Further,  since  F(w  +  2  iK')  -  v'F(w),  we  may  write 

Jfc-n  , 

F(«  +  2  iK')  =  i/Ae*-  +  i/  2J  j  ^*.  i/(«  ~  «*)  - 


(4-1)!  j 


(4-1) 

On  the  other  hand  if  we  put  w  +  2  t'K'  for  «  in  the  expression  above, 
we  have 

F(« + 2  tK')  =  v' Ac^+v' 2)  U*.  i/(«-«*)--  •  •=fc(t*-l)1!/("~q*)j 

K  tTi(  1!    du 

+  *  (4  -  1)!  du*"1  J 

Comparing  the  two  results  just  derived,  it  is  seen  that 

o  -  s  ;,-»(*,  -  ±*r + #-v  -  ■  •  ±  (f^iH!- 

This  condition  must  be  satisfied  by  the  A9 a  in  the  formation  of  the 
function  F(u). 

Since  y  is  an  arbitrary  quantity,  it  may  be  made  equal  to  zero.  We 
then  have 

But  Ajt.i  is  the  residue  of  F(£)  for  £  =»  a*. 

We  therefore  have 

24*,!  =  SResF(0; 

and  consequently 

2  Res  F(£)  -  0,   when  r  -  0. 


m 
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But  if  r  -  0,  then  F(u  +  2K)=  F(u) 
and  F(u  +  2iK')=F{u), 

so  that  F(u)  is  a  doubly  periodic  function  of  the  first  sort. 

We  thus  have  another  proof  of  the  theorem*  (see  Art.  99)  that  for  a 
doubly  periodic  function  of  the  first  sort  the  sum  of  the  residues  with 
respect  to  all  its  infinities  within  a  period-parallelogram  is  equal  to  zero. 

Abt.  238.  A  preliminary  formula  of  addition.^  —  By  means  of  the 
above  results,  and  as  an  illustration  of  them,  we  may  compute  the 
addition-theorem  for  sn  u. 

In  the  function  sn(u  +  v)  we  consider  v  as  constant  and  u  as  the  vari- 
able. This  function  becomes  infinite  on  the  points  where  S(u  -f  v)  is 
zero,  viz., 

u  +  v  =  2mK+  (2n+  l)iK'. 

It  is  seen  that  0(u  +  v)  vanishes  on  the  point  u  +  v  =  iK'  or  u  — 
iK'  —  v  and  on  all  congruent  points  (modd.  2  K,  2  iK'). 

It  is  quite  possible,  when  we  consider  the  parallelogram  of  periods, 
that  the  point  iK'  —  v  does  not  lie  within  it.  There  is,  however,  some 
congruent  point  which  does  lie  within  it,  and  we  shall  simply  denote 
this  point  by  iK '  —  v. 

Consider  the  product 

sn(u  +  v)[snu  —  sn  (iK'  —  v) } . 

If  u  =  iK  —  v,  the  expression  within  the  braces  becomes  zero  of  the 
first  order,  while  sn(u  +  v)  is  infinite  of  the  first  order.     The  product 
therefore  remains  finite  for  u  =  iK'  —  v. 
We  form  next  the  function 

0 (u)  =  sn(u  +  v){snu  —  sn(iK'  —  v) }  { sn u  —  sn  (iK'  +  2  K  —  v) } . 

This  product  remains  finite  for  u  =  iK'  —  v  and  for  u  —  iK'  +2K-n 
and  for  all  points  congruent  to  these  two  points  (modd.  2  K,  2  iK'). 
We  have 

sn(iK'  —  v)  = — • 

k  sn(—  v)  ksnv 

It  follows  that 

G(u)  —  sn(u  +  v)\snu  + >  ) sn u  — 1 

)  ksnv)  (  ksnv) 

=  sn(u  +  v)  \  sn2u 


k2sn2v 
or  G(u)k2sn2v  —  sn(u  +  v)  { k2sn2u  sn2v  —  1 }  =  F(u),  say. 

*  See  Forsyth,  Theory  of  Functions,  p.  280. 

f  Hermite's  "  Coun  "  (QuatrUme  edition,  p.  242) ;  see  also  Appell  et  Lacour,  Fonctions 
EUiptiques,  p.  129. 
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It  follows  at  once  that 

F(u  +  2  K) F(u),  so  that  v  =  -  1 

and 

F(u  +  2iK')  =  F(u),  or  i/-  1. 

We  note  that  F(u)  is  a  doubly  periodic  function  of  the  second  sort  with 
the  periods  2  K  and  2  iK'.  Consider  the  parallelogram  with  the  sides 
2  K  and  2  iKf  in  which  the  point  iK'  lies.  The  function  F(u)  becomes 
infinite  on  this  point  but  on  no  other  point  of  the  parallelogram. 

To  determine  the  order  of  the  infinity  of  F(u)  for  the  point  u  =  iK', 

it  is  seen  that 

an  h  =  h  +  C3A8  +  C5A5  -f  •  •  •  ; 

and  consequently  if  we  put 

u  —  iK'  +  h    or    h  =  u  —  iK', 


we  have 


8n(iK'+  A)=  -J—  =  -^  .  -, 


It  follows  at  once  that 


kanh      kh     1  +  csA2  +  e$A4  + 
=  ^{l  +e2h2  +  e4*4  +  -  •  •}. 


k(u  —  iK  )  ' 

and  consequently 

k2an2uan2v  —  1  = .wvosn2t?  4-  2e>2an2v  +  •  •  •  —  1. 

(w  —  l/L  )2 

Noting  that  — ; —  =  cnvdn  v,  it  is  seen  that  the  expansion  of  an(u  -f  v) 

dv 

in  the  neighborhood  of  u  —  h  +  iTf'  is 

sn(u  +  v)  =  sn(v  -f  iK'  +  h)  = 


fc*n(v  +  A) 
which  by  Taylor's  Theorem 

1      __  ,  cnvdn v  , 


•  •  • 


(u  -  iff')  + 


.     •     • 


k  anv  k  sn2v 

n      ^      __  cnvdnv 
k  anv        k  an2v 
We  therefore  have 

e,,  N      1        $nv  cnvdnv        1         .    D/         .«,. 

F(w)=  it  oT3«T. — ^7ic  +  P(u - lK)' 

Writing 

cnvdnv       A        anv       A 

k  '     ~aT  =       ' 

we  have 

2T(M)  =  — Ao —  + Al +  p(u  _  i£'\ 
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We  shall  next  express  F(u)  through  a  fundamental  function  /(u). 
The  function  f(u)  must  be  a  doubly  periodic  function  of  the  second  sort 
with  the  factors  4- 1  and  —  1  and  with  the  periods  2  K  and  2  iK'. 

We  may  consequently  choose  —  for  this  fundamental  function.  We 
have  8nu 

=  -  +  positive  powers  of  u. 

snu      u 

Consequently  we  have  Res/(ti)=  1  =  C  (of  Art.  234). 

u-0 

Hence  (see  the  formula  at  the  end  of  Art.  234)  it  follows  that 

F(u)=  A0f(u  -  iK')-  AJ\u  -  iK'). 
We  have  further     f{u  _  iRf)  _  1  _  km  ^ 

871  (U  —  iK') 

and  also  f'(u  —  iKf)  =  kcnudnu,  so  that 

ti/  \  cnv  dnv  t  snv,  . 

F(u)  =  -       \        ksnu  -  ZilJ? kcnudnu. 

k  k 

Equating  the  two  values  of  F(u),  it  is  seen  that 

8n(u  4-  v) [k28n2u sn2v  —  1]  =  —  snucnv  dnv  —  snv cnudnu, 

or  finally  /     ,     v  =  snucnv  dnv  +  snvcnu  dnu 

1  —  k2m2u  sn2v 

which  is  the  addition-theorem  for  the  modular  sine. 

When   k  =  0,  we   have   sn  u  =  sin  u,  cnu  =  cos  u,   dn  u  —  1,   and 

consequently 

sin  (u  +  v)  =  sin  u  cos  v  +  cos  w  sin  v. 

The  above  addition-theorem  may  also  be  written  in  the  form 

d snv  .     _  M  d 87iu 
sn  u  — - —  +  snv  — - — 

,     ,     \  dv  du 

sn{u  4-  v)  =  — 


1  —  ifc2sn2u  sn2v 

As  an  exercise  the  student  may  derive  the  addition-theorems  for 
cn(u  +  v)  and  dn(u  +  v)  and  compare  the  result  with  those  given  in 
Chapter  XVI. 

Art.  239.  As  a  further  application  of  the  doubly  periodic  functions 
of  the  second  sort  we  may  develop  in  series  of  sines  and  cosines  such 
expressions  as 

%(u  4-  a)       H(m  4-  a)       &i(u  4-  a)        Tlx(u  -ha) 
0(w)     '  0(u)     '  0(u)      '  0(w) 

which  appear  in  Jacobi's  investigations  relative  to  the  rotation  of  a  body 
which  is  not  subjected  to  an  accelerating  force.* 

*  Jacobi,  Werke,  II,  pp.  292  et  seq. 
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Consider  with  Hermite  *  the  series 

e 


2-^r 


mna 
K 


sin  -~(«  +  2  niK') 
2  K 

where  n  takes  all  values  from  —  oo  to  +  oo ,  a  being  a  constant  which 
will  be  represented  by  a  +  ia'. 

We  shall  first  show  that  this  series  is  convergent,  whatever  be  the  value 
of  w,  provided  that  a'  is  less  in  absolute  value  than  2  K'. 

Writing  the  general  term  in  the  form 


2ie 


rxna 
K 


£.(u  +2mA7)  -  ~(u  +2ntJT) 

eK  -  e    * 


it  is  seen  that  we  may  neglect  the  first  or  the  second  exponential  term 
in  the  denominator  according  as  n  becomes  positively  or  negatively 
indefinitely  large. 
We  thus  have  either 

_2te*(a+2an+'^     or     2ie^(a"2*^ "». 

If  we  write  —  n  in  the  place  of  n  in  the  second  of  these  quantities  and 
take  the  limit  for  n  indefinitely  large  of  the  nth  root  of  the  moduli,  we 
have  after  a  has  been  replaced  by  a  4-  ia' 

-p(a'  +  2Jn  ~(af'2JT) 

either     e  or     e 

If  for  the  first  a'  4-  2  K'  >  0  and  for  the  second  a'  -  2  K  <  0,  the  two 
limits  are  less  than  unity  and  the  series  in  question  is  convergent. 
Consider  next  the  function 

rxna 


eK 


sin  -^-  («  +  2  niK') 

2  A. 

and  noting  that,  since  n  varies  from  —  oo  to  +  oo ,  we  may  change  n 
into  n  +  1,  we  have 

(n+l)*to  tcina 

tr  MO  *r 


*(«)-S 2 e*V 


ain  _IL_  [„  +  2  (n  +  l)iK']  sin  -%  [u  +  2  %K'  +  2  nttf'] 

2  K  2  K 


It  follows  at  once  that 

ixa 
K 


$(u)  =  eK$(u  +  2iK'), 

i*a 

or  Q(u+2iK')  =  e~  K$(u). 


*  Hermite,  Ann.  de  VEcole  Norm.  Suptr.,  3e  serie,  t.  II  (1885);  see  also  Hermite, 
Sur  quelques  applications  desfonctions  elliptiques,  p.  35. 
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On  the  other  hand  we  have  immediately 

so  that  4>(w)  is  a  doubly  periodic  function  of  the  second  sort  with  the 


two 


multipliers  —  1  and  e    K . 
The  poles  are  obtained  by  writing 

an~(u  +  2m£')-0f . 
2  K 

from  which  we  have 

u  -  2  mK  -  2  niK', 

where  m  is  an  arbitrary  integer. 

We  therefore  see  that  on  the  interior  of  the  rectangle  of  periods  2  K 

and  2  iK'  there  is  only  one  pole  u  =  0,  the  corresponding  residue  being 

2  7T 

— =■•     We  further  note  that  the  quantity 

2gH'(0)e(tt  +  o) 
*         H  («)  6(a) 

has  the  same  multipliers,  the  same  pole,  and  the  same  residue. 
We  may  therefore  write  (see  Art.  83) 


xina 


2K  H' (0)0 (ii  +  a)  =v i 


K 


V 

*         H(«)0(o)         ^  8in  JL.  (u  +  2  mK') 

2  K 

If  a  and  u  are  permuted  in  this  equation,  we  have 


2K  H'(O)0(n  +  a)  ^y e 


tctnu 
K 


*         H(a)e(«)         *sin-^(a+2mK') 

2  /£ 

We  may  deduce  the  others  as  follows: 
If  we  change  a  into  a  -f  iX',  we  have 


mnu 
arttt 


2X  H,(0)H(u+o)c-2-X_V g_f 

*        e<u)e(a)  ^ain  JL_[a  +  (2  n  +  DOT] 

2  rC 

or 

(2n  +  l)xtu 


2gH/(0)H(tt  +  a)_^ * 


i;  *        0(u)0(a)  *:„_* 


2a: 


Sin  2K [a  +  (2  n  +  1)**'1 
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If  further  a  +  K  is  written  for  a  in  (1)  and  (2),  these  formulas  become 


xtnu 


m  2K  H'(fl)e,(u-fo)      y  e* 

«     e(.)Hl(.)      ^coajL.[a  +  2niK1' 

(2n  +  l)irttt 

(4)  2K  H'(0)H,(»  +  «)      y  e     2K 

*         e(«)e, (a)  * cos  jl.  [a  +  (2  „  +  i)iK>] 

2  K 

If  u  -f  K  is  written  for  u  in  the  four  formulas  above,  we  have  the  four 
following  formulas,  in  which  ©i(w)  is  found  in  the  denominators: 


*mu 


(5)  2gH'(0)81(tt  +  «)_y        (-ire* 

*       ei(«)  H(a)  ^gin  j^  (o  +  2  n.K,} 

(2n  +  l)«u 

2J[H'(0)H1(u-H)      ^  i2n+1e     2K 


(Q)  *&  B^UJJtlUtt  +  OJ  _xA 

V  '  it        6,  (m)  6(a)  *4 


e,(«)e(a)  ^3in-2L.[a  +  (2n  +  1)**'] 

2  il 


; 


jrtnu 


m  2  g  H'(Q)9(«  +  a)      y         ( -  l)ne  * 

*     e^c)      2'co8jlp(o  + 2  „;*')' 

2  iC 

(2  » +  !)«♦« 

(8)  2KH,(0)H(w  +  o)      y       (-t)2»+'e     2/r 

*       6i(«)e,(a)         %osJL_[o  +  (2n  +  1)iin' 

2  zC 

Abt.  240.     Hermite  next  formed  a  series  entirely  different  from  the 
one  of  the  preceding  Article  which  is  represented  as  follows: 


stna 


COt2%  +  %e2K[C0t2lC(u  +  niK')+  "]' 

where  n  takes  all  even  integral  values  from  —  oo  to  +  oo ,  while  the  quan- 
tity e  must  be  supposed  zero  f or  n  =  0  and  equal  to  unity  positive  or 
negative  according  as  n  is  positive  or  negative. 
If  we  allow  n  to  take  only  the  positive  integers 

n  -  2,  4, 6,  ■  • 

the  series  above  may  be  decomposed  into  the  two  partial  series 


ntna_  _ 


cotfl +  cotS +Xe2K  [cot  Tk  (u  +  niK>) + *] 

nine 

+2e~ 2*  [cot  2K {u  ~ niK,)  ~  \r 
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which  by  an  easy  transformation  becomes 


cot-™.  +  cot  ^+V 


**  (tia+niP+u) 


cos  r^r  ("  +  niK') 
2  K. 


—  ra(M  —  fit  JT  +  U) 

+2  • 


cos  -^-  (u  —  m'K') 

To  prove  the  convergence  of  this  series,  note  that  for  large  values  of  n 
the  two  denominators 

IT  IT 

cos  — —  (u  +  niK')    and     cos  — —  (u  —  niK') 
2  K  2  K 


may  be  replaced  by 


ie    2*  and     ±e2K  , 

the  general  terms  becoming 

£,(na+2niK'+2u)  -  ^(na- 2  m'JF +2  v) 

2e2K  ,      2e    2K 

If  we  put  a  =  a  +  ia',  we  have  for  the  limit  of  the  nth  root  of  their 
moduli  as  n  becomes  very  large,  the  quantities 


e 


2K  and    e2*  , 

and  consequently  the  conditions 

o'+2X,>0,  a'-  2K'<0. 

It  follows  that  the  series  in  this  Article  is,  as  the  one  in  the  preceding 
Article,  convergent  when  the  coefficient  of  i  in  the  constant  a  is  in  abso- 
lute value  less  than  2  K\  This  series  also  defines  a  doubly  periodic 
function  of  the  second  sort.     For  writing 

— r  i 

*go-  cotH+2*  rot2%(w  +  niK')+ x 

we  have  the  relations 

V(u  +  2  K)  -  ¥(u),     ¥(u  +  2  *£')  =  e~  *  ¥(u). 

The  second  of  these  relations  is  evident  from  the  expression  of  the 

nia 

product  e  K  V{u  +  2  %K'),  viz., 

win  xio  jtmx  xtfta  •* 

^^(u  +  2iK') = e*  cot^ +«TJ«W  [cot  ^.(u+2iK'+ niK')  +  «J . 
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We  have 


ma 


2K      -2JC--('T+0. 


e    cot  -—  =  cot  —--  +  i 


and  if  we  change,  as  is  permissible,  n  to  n  —  2  in  the  general  term,  it 
becomes 

at'q  /   tia         \  icing-.  _ 

e*¥(u  +  2tiH  =  cot^+;U*+lj^ 

where  now  there  is  a  modification  regarding  e. 

The  quantity  e  must  be  =»  1  for  n  —  4,  6,  8,  .  .  .  ,  while  e  =  0  f or 
n  =  2  and  e  «=  —  1  f or  n  =  0,  —  2,  —  4,  •  •  •  .    We  note  that  in  adding 


tux 
K 


to  the  terms  corresponding  to  n  =  2  and  n  =  0  on  the  one  hand  ie     and 

(  —        \ 
on  the  other  i,  and  consequently  in  causing  the  quantity  i\eK  +  1/  to 

enter  the  summation,  we  find  for  e  precisely  the  significance  which 

was  accorded  it  in  the  function  ¥(u).     We  further  note  that  within  the 

rectangle  of  periods  there  exists  the  one  pole  u  =  0,  to  which  corresponds 

2  K 

the  residue  .     We  may  therefore  represent  the  function  ¥(u)  by 

2K  H'(0)H(ii  +  p) 
*         H(u)H(<z) 

If  we  interchange  u  and  a  we  have  finally 

where  n  represents  all  even  integers  and  the  unity  e  must  be  taken 
positive  when  n  is  positive  and  negative  when  n  is  negative.  *** 

Next  changing  a  to  a  4-  iK',  we  have,  after  having  multiplied  by  e2K, 
the  formula 


irtu  xtmu , 


;r        H(u)@(a)  2K     ^^         L      2a  J 

where  m  denotes  the  odd  integer  n  4-  1. 

XtU  fft'tt 

Since  e»*  cot  ^ L-  +  ie^, 

sm  — 

irtu  2  /V 

we  have,  if  the  term  i'e2*  is  introduced  under  the  summation  sign, 

(10)  2£  H'(0)e(u  +  «) l_  +ye^rcot-^(a  +  «UP)+  «1 

7r        H(tt)©(a)  .     w      ^         L      2a  J 

8m2K 

where  m  represents  all  odd  integers  and  e  must  be  taken  +  1  or  —  1 
according  as  m  is  positive  or  negative.     Changing  a  to  a  +  K  we  have 
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the  formulas  (11)  and  (12)  below,  and  by  replacing  u  by  u  +  K  in  the 
formulas  (9),  (10),  (11),  (12)  we  have  the  formulas  below,  (13),  (14), 
(15),  (16). 

■ 

(11)~    HMH.W        °    *K     "*•      Ltan2K(°+mK)-rtJ' 

/tox  2jgH/(0)Q1(n+o)     ^^  ww     vJnh\««   *   /  ^      t-/\       1 
(12)7HW9^"CMeC2K^e      [tan— («+WuK)-«J, 


n  Hint* 


«3>v5^IC)-te"2^*S(-«i«w[»«^(.+^)+4 


xtmv 


the  quantities  m,  n,  and  £  being  defined  as  above. 

EXAMPLES 

1.  If  m  —  1,  3,  5,  .  .  .   ;  n  —  2,  4,  6,  .  .  .  ,  show  that 

2i£  H'(O)0(u+a)  to     ,   . V  IT  •      *   /  \ 

A;  v  X,  v      —  coaec  — -  +  4 Xg  *  sin  — -  (ma—nu). 

n        0(u)H(a)  2X        ^  2X 

2.  Further  if  m'  -  1,  3  5,  ...  ,  prove  that 

2XH/(0)H(uH-a)      ,-V  *?  •      *    /  /  \ 

tt^ — ^ -  ™  4>.fl  -*  sin  — -  (nw  —  writ). 

*       0(u)6(a)  ^*  2XV 

3.  Show  that 

±r- — ^ L  —  sec H4X(-1)   2  a  2  cos  — —  (ma -  nu). 

7c       e(u)Hx(a)  2X       ^  *  2XV 

4.  Prove  that 

.  .  Hi  —  1     IfllW 

2XH/(0)H1(u  +  a)      A<vV     i\~T,.T"^   *    (*»«      -./•a 

q/\qm      "  42/~  1)        3       cos—  (ma  -  m'tO. 

n      0(w)©i(a)  **  22C 

[Kronecker.] 


* 


CHAPTER  XIII 

ELLIPTIC  INTEGRALS  OF  THE  SECOND  KIND 

Article  241.  From  the  investigations  relative  to  the  integrals  of 
the  first  kind  in  Legendre's  normal  form  (see  Chapter  VII)  it  is  seen 
that  the  elliptic  integral  of  the  second  kind 


/ 


z2dz 


V(l  -Z2)(l-Jfc2Z2) 

is  finite  and  continuous  on  the  finite  portion  of  the  Riemann  surface. 
In  the  neighborhood  of  the  point  z  =  oo,  we  have 

L  4-£l  4.22 


'  =  —  +  =^  +  =*  + 

V(l  -  Z2)(l  -  Jfc2Z2)        Z2        Z*         Z» 

bo  that 

*2dz  _  y  +  h  +  62  + 

V(l  -  z2)(l  -  A2z2)  *      *8 


•     •     • 


/ 


where  the  a's  and  6's  are  constants. 

It  follows  that  the  elliptic  integral  of  the  second  kind  is  algebraically 
infinite  of  the  first  order  for  the  value  z  =  00  in  both  the  upper  and  the 
lower  leaves. 

In  the  Weierstrassian  normal  form 


/: 


**      .      S(O=4*3-02*-03, 


VS(t) 

the  expansion  in  the  neighborhood  of  the  point  t  =  00,  which  is  a  branch- 
point, is 

the  limits  of  integration  being  so  chosen  that  no  constant  term  appears 
in  this  development.  The  question  naturally  arises  whether  it  is  possible 
to  form  a  one-valued  function  of  position  on  the  Riemann  surface  which 
is  algebraically  infinite  at  only  one  point. 

To  investigate  this  question,  consider  the  integral 


/ 


Cdt 


where  C  is  a  constant. 


(t  -  a)2 

282 
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This  is  the  simplest  integral  which  is  algebraically  infinite  of  the  first 
order  at  the  two  points* 

afVS(a)     and    a,  -  VSfr). 

We  note  also  that  the  integral 

At  +  B 


i 


(t  -  a)2VS(t) 


dt, 


where  A  and  B  are  constants,  becomes  infinite  in  the  same  manner  at  the 
same  two  points  as  the  integral  above.  Neither  of  these  integrals  is 
infinite  for  t  =  oo. 

We  shall  so  choose  the  constants  A  and  B  that  the  latter  integral  be- 
comes infinite  on  the  point  a,  —  VS(a)  in  the  same  manner  as  does  the 
first  integral. 

By  Taylor's  Theorem  we  have  in  the  neighborhood  of  the  point  t  =*  a 

AVSW-1  (Act  +  B)  -^Mr 
M±B_Aa  +  B+ 2 V£fel<«-«)+.  ... 

V£(0         VS(a)  S(a) 

It  follows,  if  we  put 

(1)  A VS(a)  -  I  (Act  +  B)  -^Mr  -  X  =  0, 

*  VS(ct) 

that 

r   (At  +  B)dt     _  _       Aa  +  B       +  xloz(t-ct)  +  p    _ 
J  (t  -  a)*VS(t)  (t  -  a)  VS(a)  S(a) 

will  not  contain  a  logarithmic  term  in  the  expansion  according  to  ascend- 
ing powers  of  t  —  a. 

Further,  since 

Cdt  C 


s 


(t  -  a)2  t  -  a 

it  is  seen  that  the  two  integrals  become  infinite  alike  on  the  point 
a,-VS(a),  if 

(2)  -C  =  A°L+M. 

VS(a) 

It  follows  from  equations  (1)  and  (2)  that 

2     VS(a) 
B  —  C  VSM  ~  Aa  -  C  f  -  SW+jaffm , 

L       Vs^>       J 

*  The  following  results  are  true  not  only  when  S(t)  is  of  the  third  degree  in  t,  but 
also  when  this  degree  is  n,  where  n  is  any  positive  integer. 
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and  consequently  that  the  integral 


/( 


At  +  B 


\dt 


(<-a)2       (t-a)*VS(f)J 


c  I  2  VS(a) 

J  it -a 


dt 


(t  -  «)2  vsm 

is  an  integral  of  the  second  kind,  which  is  infinite  of  the  first  order  *  at  only 
the  one  position  (a,  VS(a)).     Write  C  —  J  and  put 

-  S'^L  (JL  -  a)  +VS(i)+VS(Z) 

dt 


/l  S'(a) 


2  (t  -  a)2  VS(t) 

1 


t-a 


+  P(t  -  a). 


We  may  regard  this  integral  as  the  fundamental  integral  of  the  second 
kind. 

Art.  242.  We  next  raise  the  question:  Is  there  another  integral 
Ei (t,y/S(t))  of  the  second  kind  which  becomes  algebraically  infinite  of 
the  first  order  on  the  point  a,  VS(a)?  If  such  an  integral  exists,  its 
development  in  the  neighborhood  of  t  =  a  is  of  the  form 

Ex(t,  VS(f))  -  ^A  +  Pl(t  _  a). 

t  —  a 

Writing  i  E,  (*,  \/5(0  )  =  E (t,  ^/W) ) , 

it  is  seen  that 

E0,VSW)-Eo0,VSw) 

* 

does  not  become  infinite  for  any  point  on  the  Riemann  surface.  It  is 
therefore  an  integral  of  the  first  kind,  =  F(tt\ZS(t))f  say."  It  follows 
that 

Hence j  if  we  add  to  an  integral  of  the  second  kind  an  integral  of  Oie  first 
kind,  we  have  an  integral  of  the  second  kind  which  is  infinite  only  at  the 
point  (a,  x^R{a) )  provided  the  original  integral  of  the  second  kind  is  infinite 
only  at  this  point.  There  are  consequently  an  infinite  number  of  inte- 
grals of  the  second  kind  which  are  algebraically  infinite  of  the  first  order 
on  the  one  point  (a,  VR(a)). 

*  Cf .  Koenigsberger,  EMptische  Functionen,  p.  250. 
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Art.  243.     If  we  put 

¥(*)  =  i-^L(«  -  a)+VS(0-h\/S^) 
2VS(a) 

and  »(0-^fl+Vf">. 

z  (i  —  cry 

then  *±<4 *&-. 

6a         2  (*  -  a)2 

We  further  write  (see  Art.  287) 


which  integral,  as  we  saw  above,  becomes  algebraically  infinite  at  infinity. 
It  is  then  evident  that  the  expression 

VSM  .  Eo(<f  VS(0)  +  *(0 -  cO,  v'sw) 

remains  finite  and  continuous  in  both  the  finite  and  the  infinite  portion 
of  the  Riemann  surface.     It  is  therefore  an  integral  of  the  first  kind. 

Similar  results  hold  when  mutatis  mutandis  S(t)  is  of  the  fourth  degree 
in  t.  It  is  thus  seen  that  the  elliptic  integral  of  the  second  kind,  which 
becomes  algebraically  infinite  at  the  point  infinity,  may  be  replaced 
by  one  which  is  algebraically  infinite  at  only  one  position  on  the  Rie- 
mann surface,  the  latter  position  being  a  definitely  prescribed  one. 

Art.  244.     If  in  the  integral  of  the  first  kind 

riz 


u  =  p' 


z2)(l  -  Jfc2Z2) 
we  put  z  =  sin  <f>,  we  have  in  Legendre's  notation 


F(d>,k)  =  f*  W  -  f*&,      where   A^  -  Vl-k3an*<l>- 

Jo  Vl-k2s\n*d>    Jo  A<£ 


n/1  -  A2  sin2^ 
The  complete  integrals  of  the  first  kind  are  therefore 


'&*)-£ 


2  d£ 


0Vl-k2  sin2<£ 


-F, 


F(->  V)=  C  ,      **  =  W)-  F'. 

\2      /    Jo\/l-A;'2sin2^ 

In  Legendre's  notation  (Fonct.  EUiptiques,  t.  I,  p.  15)  the  integral  of 
the  second  kind  is 

E(M)  =  fVl  -fc2sin2#<ty  =  f*A<f>d<f>. 
Jo  Jo 
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The  complete  integrals  are  (see  also  Art.  249) : 

i 

If  we  put  d$  =  dnti  dw,  A^>  =  dnu,  we  have 

E(k,<f>)=  E(u)=  ["dntudu  -  P(l  -  *2sn2w)  dw. 

(Jacobi,  Werke,  I,  p.  299.) 
Art.  245.     To  study  the  integral  of  the  second  kind 

/V  z2dz 

J 0,1  V(l  -  22)(1  -  ifc2Z2) 

as  a  function  of  tx,  where 

dz 


Jo.i  V(l  - 


V(l  -  22)(1  -  fc2Z2) 

we  may  with  Hermite  *  multiply  this  integral  by  k2  and  put 

l2(u)=  I    k2an2udu. 

We  note  that  the  function  sn2u  has  the  periods  2  K  and  2iK'\  and 
from  the  developments  above  it  is  seen  that  ^(w)  is  a  one-valued  function 
of  z.  But  2  considered  as  a  function  of  I2  is  not  one-valued,  and  con- 
sequently the  problem  of  inversion  for  these  integrals,  which  is  effected 
with  difficulty,  does  not  lead  to  unique  results  (see  Casorati,  Acta  Math., 
Bd.  8). 

Art.  246.     We  saw  (Art.  217)  that  snu  became  infinite  on  the  points 

2  mK  +  (2  n  +  l)iK'  -  a,    say. 

Writing  u-a=ioru  =  a  +k,we  must  develop  sn2u  =  sn2  [2  mK 
+  (2  n  4-  l)t7C'  +  A]  in  powers  of  A.  Since  sn2u  has  the  periods  2  /£  and 
2  i/C,  we  have 

1 


sn2[2mK  +(2n  +  1)<JC'+A]-  an2(t7i:'  +  A)  = 


&2sn2fc 


*  Hermite,  Serret's  Calcul,  t.  II,  p.  828;  (Euros,  II,  p.  195;  CreUe's  Journ.,  Bd.  84. 
This  integral  Hermite  denotes  by  Z(u).  We  shall,  however,  reserve  this  symbol  for 
the  integral  employed  by  Jacobi  (Art.  250). 
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so  that 

m 

It  follows  that 

k2sn2u  •» —  4-  e0+  ei(u  —  a)2  +  •  •  •  ; 

(u  —  ay 

and  consequently,  since  the  integrand  does  not  contain  the  term  (u— a)"1, 
the  integral 

hiy)  —  /   &2sn2u  dw 

w  a  one-valued  function  of  u. 

Art.  247.  TAc  analytic  expression  for  l2(u).  — The  function  k2sn2u  is 
doubly  periodic  of  the  first  sort,  having  the  periods  2  K  and  2  iTC'.  The 
only  infinity  within  the  period-parallelogram  having  the  sides  2  K  and 
2  tJT  is  %K\ 

We  may,  however,  consider  k2sn2u  as  a  doubly  periodic  function  of  the 
second  sort  with  the  factors  v  =  1  and  i/=  1;  or  y  =  e2^,  »/=  e24*"*, 
where  p  =  0. 

We  have  here  the  exceptional  case  of  Art.  237  where 

F(«)  =  Cev  +  V  [Afci/d*  -  «)  -  4r-7'(«  -«)+>••], 

it-i  L  J 

the  function  F(w)  being  Jfc2«n2«  and  /(u)  =  !^e*»  being  /(«)  =  3^, 
since  r  =  0.  H(u)  H(u) 

The  development  of  k2sn2u  in  the  neighborhood  of  the  infinity  iK'  is 

&2sn2ti  — — — -  +  e0+  ei(u  -  iK')2  +  •  •  •  . 

(u  —  tA') 

Hence  in  the  formula  above,  Ak,i9  the  coefficient  of  (u  —  tTC')""1,  is 

zero;  and  ;tjb,2,  the  coefficient  of  —  {u  —  iTC')""1*  is  —  1. 

We  consequently  have 

k2sn2u  =  C  -f'(u-iK'). 
It  follows  that 

rUk2sn2u du  =[Cu  -  /(u  -  «')];» 


r 

t/0 


0 

or 


72(u)=C«-H>-^/)+H/(-^)- 
1W  H(u-tX')       H(-iK') 


It  is  thus  seen  again  that  JaO*)  is  *  one-valued  function  of  u. 


k 
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Since 

WIC         Kill 

TL(u  +  iK')=ie*K    2K®M,  j 

we  have 

It  follows  that 


*t 


W(u-iK')=-£-K(u-iK')-ie   *K  9'(«). 

We  therefore  have 

H'(m  -  iK')       iri       Q'ju) 

K(u-iK')      2K       0(u) 

and  H'(-  iK')  =  m_     6'(0)  _  jrt_ 

H(-tii:')      2K      0(0)      2K' 
since  9' (0)  =  0. 

It  has  thus  been  shown  that* 

1  /  \      n        Q'(w) 

To  determine  C,  we  have  from  above 

dw  0(u) 
Equating  powers  of  t*  on  either  side  of  this  equation,  we  have 

0(0) 
It  follows  that 

\(u)du  =  $  Cm2-  log0(w)  +  C", 
0 


t/O 


where  C"  is  the  constant  of  integration. 
From  this  it  is  seen  that 


log0(w)=  C"+  iCu^-fUI2(u)duf 


0 
or 

Finally  we  may  write  | 

eM-cV^/T'*0*1,     where    C"=0(O). 

*  Hermite,  Serret's  Ccticul,  t.  2,  p.  829. 

t  Jacobi  (CreUe,  Bd.  26,  pp.  86-88;  Werke,  II,  pp.  161-170)  defines  the  O-function 
by  this  formula  and  therefrom  derives  directly  the  series  through  which  this  tran- 
scendent may  be  expressed  and  its  other  characteristic  properties. 


BE 
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Art.  248.     We  may  next  consider  the  integral  of  the  second  kind 

k2z2dz 


/2(z,s)=  r%-1== 

Jo,i  v7l  - 


V(l  -  22)(1  -  &2Z2) 

regarded  as  a  function  of  z,  a  on  its  associated  Riemann  surface. 

In  the  simply  connected  Riemann  surface  T',  we  saw  that  u(z,  s)  was 
a  one-valued  function  of  z,  s.  If  z,  s  are  given,  then  u(z,  s)  is  uniquely 
determined,  and  if  u  is  known,  then  also  /2OS)  is  known.  Hence  in  T' 
not  only  the  elliptic  integral  of  the  first  kind  but  also  the  elliptic  integral 
of  the  second  kind  is  a  one- valued  function  of  z,  s.  Since  /2(z,  s),  that 
is,  the  elliptic  integral  of  the  second  kind  in  T',  is  a  one-valued  function 
of  z,  s,  it  is  independent  of  the  path  of  integration.  This,  however,  is  not 
true  of  72(z,  s),  that  is,  of  the  integral  of  the  second  kind  in  the  Riemann 
surface  T  which  does  not  contain  the  canals  a  and  ft. 

For  the  elliptic  integral  of  the  first  kind  u(z,  s)  we  had 

(  u(X)  —  u(p)  =  A (k)  =  2  iK!  on  the  canal  a, 
(  u(p)  —  u(X)  =  B(k)  =4Kon  the  canal  ft. 

In  a  corresponding  manner  we  shall  represent  the  constant  differences  of 
the  integral  of  the  second  kind  at  opposite  points  of  the  banks  as  follows:  * 

1 I2(i)  —  hip)  =  2  iJ'  on  the  canal  a, 
( I2(p)  —  /2M  —  4  J  on  the  canal  ft. 


We  had  (Art.  193) 

t/0 


K       '  dz 


V(l  -  z2)(l  -  ifc2z2) 


Jo  Va  -  z2)  ri  -  &/2z2)    Ji 


1 


V(l  -  z2)  (1  -  &'2z2)      Ji  V(*2  -  1)(1  -  A;2*2) 

In  a  corresponding  manner  we  may  write  with  Weierstrass  (Werke,  I, 

pp.  117,  118) 

1 

*  *2*2<ft 


_  rl        k2z*dz  J/=  r 

Jo  Va  -z2ui  -fc2z2)'        J 1 


\/(l  -  z2)(l  -  fc2z2)  Ji  V(t?-  1)  (1  -  A;2*2) 

We  note  that  J7  is  not  deduced  from  J  by  changing  k  to  k'. 

From  these  definitions  of  J  and  J',  it  is  seen  in  the  remark  at  the  end  of 
Art.  249  that  the  formulas  (2)  above  follow. 

*  Hermite,  loc.  cU.y  p.  828;  Fuchs,  Crette,  Bd.  83,  pp.  13-38. 
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Art.  249.     We  had  above 

/a<«>  -  Cu  -  f£f 

0(m) 

If  in  this  formula  we  write  u  =  K,  we  have 
From  the  formulas 

ecu  +  xHe^u),  e'(it  +  x)-ei'(io, 

it  is  seen  that  for  u  =  0 

e'(X)=ei'(o)=o, 

and  consequently  h(K)  —  CX. 

To  compute  /2CK)  we  put  ti  =  K  in  z  =  sn  u,  and  if  Zo  is  the  value  of 
z  that  corresponds  to  u  =  /£,  we  have 


/.(g)- f       *'z:td2       -j. 


z0=  niK  =  1  (Art.  218). 
It  follows  that 

fc2z2dz 

\/(l  -  z2)  (1  -  *2z2) 
We  therefore  have 

J  =  CK,    or    C  =  -£; 

and  finally  jr         e'fa) 

X         @(u) 

We  may  next  compute  the  constant  C  in  a  different  manner.    If  in  the 
equation 

av  '  6(u) 

we  write  K  4-  i/£'  for  u,  it  becomes 

or  w 

h(K  +  %K')  =  C(K  +  iK')  +  ^- 

2  A. 

To  compute  72(X  4-  t7C')  we  put  «  =  /[  +  tX'  in  an  u. 

If  Zi  is  the  corresponding  value  of  z,  we  have  Zi  =  -.     Further,  since 

k 
1  1 

£/'=  f*  *2z2<*z  /*  fc2z2dz 

J 1  Va  -z2)(i  -  fc2z2)    t/0,1 


-x 


V(l  -  Z2)(l  -  fc2Z2)       Jm  V(l  -  Z2)(l  -  jfc222) 

1  ifc222dz 

o.iVu-z^U-A^z2)' 
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we  have 

ur~I2(K  +  iK')-  J, 

or  I2(K  +  iK')=  J  +  W) 

and  consequently 

J  +  W=C(K  +  iK')  +  £r 

2  K. 

Eliminating  C  from  this  formula  and  the  formula  CK  =  J,  it  is  seen 
that 

J'K  -  K'J  -  £• 

2 

We  note  that  

K-J=f  ^l~k2z2dz  =  E  (Legendre); 
«/o    VI  —  z2 

and  making  the  transformation 

j  =  lVl  -  A'2^' 
A; 

it  is  seen  that 


Vl-k'™dw  =  E>. 


Vl  -  w2 
It  follows  that  KV  +  K'B-KK'-Z. 

which  is  the  celebrated  formula  of  Legendre  (Fonct.  EUipL,  I,  p.  60). 

Remark.  —The  characteristic  properties  of  hiv)  are  expressed  through 

the  formulas 

I2(u  +  2K)=I2(u)+2J, 

I2(u  +  2  iK')  -  72(u)  +  2  %J\ 

These  formulas  follow  at  once,  when  we  note  that 

e(it  +  2£)-e(it), 

■ 

e(u  +  2iX')  =  -e    *  ©fa). 

Change  u  to  w  4-  2  /£  and  u  +  2  t'K'  respectively  in  the  equation 

r  ,  x       J  0'(u) 

X         0(w) 

and  use  the  relation  gjr  __  jg,  __  *r# 

2 
Art.  250.     We  note  that 


or 


K        Jo  Q(u) 

V       X/        Jo  6(i*) 
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4 

With  Jacobi  (Werke,  I,  p.  189)  we  define  the  zeta-function  by  the 
relation 

Z(u)  =  (l  -  |)  u  -  CUk2sn2u  du, 
which  is  Jacobi's  elliptic  integral  of  the  second  kind.     It  follows  *  also  that 

0(tt)  =  0(O)e*^Z(tt)du,    where    0(0)=  \/^^    (Art.  341). 

The  ©-function  may  thus  be  considered  as  originating  from  the  function 
Z(m)  [see  Cayley,  Elliptic  Functions,  p.  143]. 
From  the  formula 


Z{u)  =  r(dn2u  -  |W 


E  E 

we  have  dn2u  *=  —  4-  Z'(tt)  and  consequently  Z'(0)  =  1  —  -=• 

K  K 

It  follows  at  once  that 

fc25n2tt  =  Z'(0)-Z'(tt), 
and  k2cn2u  -  fc2  -  Z'(0)  +  Z'(tt) ;  Z'(K)  -  Z'(0)  -  fc2. 

It  is  further  seen,  since 

0(tt) 
that 

v  ;     0(tt  +  K)      0i  (tt) 

As  0i  (tt)  is  an  even  function,  its  derivative  is  odd,  so  that 

Z(K)  -  0. 

Art.  251.  With  Jacobi  (Fund.  Nova,  §  56;  Werke,  I,  p.  214)  we  shall 
derive  other  properties  of  the  Z-function  and  at  the  same  time  we  may 
note  the  connection  with  the  ©-function.  We  emphasize  the  following 
results  because  the  properties  of  the  ©-function  are  again  derived  inde- 
pendently and  at  the  same  time  we  have  an  a  priori  insight  into  the 
Weierstrassian  functions.     In  Art.  220  we  made  the  imaginary  substitution 

sin*  =  t  tan*     g  =  ^t_,     F(*)  =  tF(*  *'). 
It  follows  at  once  that 

*  ^  A(^,*')  cos2^ 

*  Jacobi,  Werke,  I,  pp.  198,  224,  226,  231. 


or 
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This  expression,  when  integrated,  becomes 

(1)  £(#=i{tan^A(^,*')  +  F(it,k')-  E(+,k')}. 
It  follows  that 

(2)  F E ^ ~ EF(®  -  F tan ^A (^,  *') -  {FEMfcO  +  ^-J^OM')}- 

From  the  formula  (Art.  249) 

FE(k')  +  F(ifc')£  -  FF(W)  =  | 

•  2 

we  have  at  once 

FEW,  *')  +  (»  -  *)  W,  *')  -  i^TT  [FV")EW,  V)  -  E(V)F(+,  k')] 

P(K  ) 

2  F(jfc') 
Equation  (2)  becomes  through  this  substitution 

(3)  Fg(fl-  **"(#  ,  tan*A(*  tp-  *<**)*<*.  *V  BqQFfak) 

%F  r  F{k') 

2  FF(V) 
Using  the  Jacobi  notation 

(^  =  am  iu,     ir  =  am  (w,  A'),     F(<f>)  -  tu,     F(^r,  A;')  =  u, 

we  have 

FEW-EFQ)  =  Z(.u)| 

and  consequently  from  (3)  we  have 

(4)  iZ(iu,  k)  =  -  tn(u,  k')  dn(u,  k')  +  -£^  +  Z(u,  *'). 

Multiplying  (4)  by  du  and  integrating,  this  equation  becomes 

[UiZ(iu,  k)du  -  log  cn(u,  k')  +  -f^  +  pZte  *')<*". 
*/o  %KK       Jo 

Further,  since 
it  f ollow8  that 

<5>         ftf- «"*«•«''*''!£!?    «■«•■»• 
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Formulas  (4)  and  (5)  reduce  the  functions  Z(iu)  and  Q(iu)  to  real  argu- 
ments. 

If  in  (5)  we  change  u  into  u  +  2  K't  that  formula  becomes 

G(iu  +  2tK')  try         (     ^fak')  _        — k—  9(iu) 

6(0)  e  ^  *  '  6(0,  *')  ~  8(0) 

In  this  formula  change  iu  to  m  and  we  have 

»(JT-u<) 

(6)  e(ti  +  2iK,)  =  -e      K      6(u)  (cf.  Art.  202). 
Again  write  u  +  K'  for  w  in  (5)  and  note  that 

an(ii,  fc') 

6(u  +  X',  *')  =  dl|(tt>*')  e(w,  *'). 

v* 

It  follows  that 

6(0)  v  '      6(0,*') 

Write  tu  for  u  in  this  formula  and  it  is  seen  that 

*(  JT  -  2  ttt)        _ 

(7)  6(u  +  iKO -  ie      AK      Vk  sn uQ(u), 

which  is  a  verification  of  formulas  (V),  Art.  202,  and  (VIII),  Art.  217. 
By  taking  the  logarithmic  derivatives  of  (6)  and  (7),  we  have 

(8)  Z(ii  +  2tK')=-^  +  Z(u), 

A. 

(9)  Z(u  +  iK')  =--^y  +  coin  udnu  +  Z(u). 

2  K 

Write  u  =  0  in  formulas  (6),  (7),  (8),  (9)  and  we  have 

6(2 iK')  =-eK  6(0),    ®(iK')  =  0     (cf.  Art.  203), 

ZViK')--^*    Z(iK')=x>. 

K 
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Art.  252.     In  Art.  227  we  saw  that 


1i^-q/2  Ku\      n^>       q  cos  2  u       q2  cos  4  u 


From  the  relation 
it  follows  that 

a) 

We  also  have 


) 

_  q3  cos  6  m  _  g*  cos  8  u  _ 
3(1  -?«)      4(1-38) 

w    e(w) 


Z(«)  = 


^    m-oogmsin— — - 
2*  y  I K_ 

K    A     1  -  (72~ 


[Jacobi,  Werke,  I,  p.  187.] 


_  <7  sin 2(/4sin hoGHsin •  •  • 

(2)  zm-2^-^!-JL  *  * 


v  '  1  —  zgcos—  +  2 ^* cos— — : — 2gwcos— — — h'  •  • 

K  K  K 

To  be  noted  is  the  equality  of  the  right-hand  sides  of  (1)  and  (2).    We 
further  note  that 


2  2/JTtt  _  JK  _  1"?  cos  2  u  ,  2  g2  cos  4  u  ,  3  q*  cos  6  u  ,  "I 

**      *         2*2      Ll-S2  1-g4  1-56     +  "J 


FX2 
27T2  n         *n*      LA—  9*  1  —  g  ■ 

Art.  253.    Thomae  *  introduced  the  notation 


Zoo("H -r-logextu), 
du 

Z0i(ti)=  j-log6(u),  * 
Zio(w)=^-logH1(u), 

Zn(w)=AlogH(u). 
du 


Differentiate  logarithmically 


and  we  have 


ky(u) 

Zoo(w)  -  Z0i  (w)  = 3 

anu 


Similarly  we  have 


Zii(u)-Z0i(t*)  = 


Zio(ti)-  Z0i(u)  =  - 


[Jacobi,  Werke,  I,  p.  188,  formula  (6).] 
cnudnu 


snu 

snudnu 
en  u 


*  Thomae,  Fundionen  einer  complexen  Ver&nderlichen,  pp.  123  et  aeq.;  Sammlung 
von  Formeln,  etc.,  p.  15. 
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Art.  254.    The  derivatives  of  the  Z-functions  are  one-valued  doubly 
periodic  functions;  for  differentiating 

K         Q(u) 
it  is  seen  that 


{u)~£ 


j^logGdi)  -  £  -  k*sn*u  -  |  -  *2z2. 


Further,  since 
it  follows  that 


£  1  -  *2z2 

Similar  results  may  be  derived  for  H(u)  and  H^u). 

The  functions  0(w),  ©i(w),  etc.,  when  for  u  is  written  the  integral  of  the 
first  kind  u(z,  s),  are  functions  of  z,  s,  but  not  one-valued,  since  u(z,  s)  is 
not  one-valued  in  z,  s.  But  from  the  formulas  just  written  it  is  seen  that 
the  second  logarithmic  derivatives  of  these  functions  are  rational,  and 
consequently  one-valued  in  z  alone  (i.e.,  the  s  does  not  appear). 

This  is  fundamental  in  the  derivation  of  the  Weierstrassian  theory,  which 
we  shall  consider  in  the  next  Chapter. 

EXAMPLES 


1.  Show  that  Ejfk,  *\ -  E  =  Jdn2(u,  k)  du, 

E'~  C    dn*(u,W)du. 


2.  Through  the  definitions  of  the  zeta-functions  of  Art.  253  derive  independently 
the  formulas  given  in  Chapter  X  for  Q^u),  Hj(w)  and  H(u). 

3.  Prove  that  iZ»(iu,  k)  -  Zw(uf  W)  +  -^- 

2  K.K. 

and  tZw(t«,  k)  -  Zw(u,  10  +  ^JiL. . 

m-oo(-?)msm— - 

4.  Provethat     Z„-^  g  * 

m-l  * 

g  sin  —  +  2  g^sin  -—  +  3  gBsm +  •  •  • 

—     2*  A A 2jl 

1  +  2  g  cos  —  +  2  0*cos +  2  g'cos +  •  •  • 

K  K         *  K 

Derive  similar  expressions  for  Z10(u)  and  Zu(u). 

(Thomae,  Sammlung,  etc.,  p.  16.) 
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5.  Verify  the  results  indicated  in  the  table 


iK' 


II 


0 

II 
u 


6.  Show  that 


7.  Prove  that 


*•*    2K 

0 

00 

^     2K 

X 

0 

7     -i-    ,!r 

0 

0 

11     2K 

0 

0 

Zoo 

0 

0 

z« 

0 

0 

zw 

0 

oo 

zn 

00 

0 

0 


K 


S 


f3       1°*^*       ^-jiTlngl-S** 
Jo  Vl  -  ifc2  sinV  *     4 

Roberts  (Liouville's  Journ.  (1),  Vol.  19), 
Wangerin  (Schtomilch's  Zeit.,  Bd.  34,  p.  119). 


Z(i  iK')  - 
Z(i  K  +  i  iK') 


*  (1  -  *0, 

*  i(l  +  ft) 

*(*  +  **') 


Ik' 

in 
AK 


8.   Complete  the  table  of   Ex.  5  by  letting  u  take  values  %  K,  K  +  $iK', 
I  iK',  $  K  +  $  iK',$  K  +  $iK',  etc. 


CHAPTER  XIV 

INTRODUCTION  TO  WEIERSTRASS'S  THEORY 

Article  255.  In  the  previous  study  we  have  followed  the  historical 
order  of  the  development  of  the  elliptic  functions  and  have  made  funda- 
mental Legendre's  normal  form.  We  may  just  as  well  use  the  one  adopted 
by  Weierstrass, 

J*         V4(*-ei)(*-e2)(t-ea) 


where  V*  (t  -  ex)  (t  -  e2)  (t  -  e3)  -  VS(t)     (see  Chapter  VIII). 

We  have  taken  infinity  as  the  lower  limit,  because  this  value  of  t,  as  we 
shall  later  see,  corresponds  to  the  value  u  =  0.  We  saw,  Art.  185,  that 
this  integral  could  be  transformed  by  a  simple  substitution  into  the  normal 
form  of  Legendre.  Consequently  in  the  derivation  of  the  new  formulas 
we  need  not  always  return  to  the  consideration  of  the  Riemann  surface, 
but  in  this  respect  we  may  rely  upon  our  former  developments. 

Art.  256.    If  in  the  above  integral  we  write  (see  Art.  195) 

t  =  tpu, 
it  follows  immediately  that 

In  Art.  i$5  we  saw  that  the  transformation  of  Weierstrass's  normal  form 
to  that  of  vegendre  is  effected  through  the  substitution 

\  1  i 

\         t  —  63  H 1    where    e  — 

\  £2  e\  —  C3 

We  therefore  hive  ^    .  1 


1  esn>(^\ 


,2/jL 


Since  sn  ( -7= )  is  a  one-valued  function,  the  function  fpu  must  also  be  one- 
valued;  and  since  sn2(u  y/e\—  e3)  has  the  periods  2  VeK  and  2  y/eiK', 
these  are  also  the  periods  of  fpu. 
We  put  (Art.  196) 

2  VI K  =  2  a),     %  VeiK'  =  2  a/, 

so  that  the  function  fpu  has  the  periods  2w  and  2a/.    We  further  note 
that  m2u  being  an  even  function,  the  same  is  true  also  of  fpu. 
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Art.  257.  As  we  have  introduced  the  new  function  pu  in  the  place  of 
m  u,  following  Weierstrass  we  shall  introduce  new  functions  for  the  ©- 
functions,  which  new  functions  are,  however,  closely  connected  with  the 
©-functions. 

If  in  the  formula  of  Art.  254 

A^u-^--^  log  0(a) 
K      du* 

we  put  u  +  iKf  in  the  place  of  u,  we  have 

1    =  £  _  _£. log  H(«). 


m2u      K      du2 

Since  p(v  \/l)  =  c3  H — > 

e  snro 

it  follows  that  ff>(v  Ve)  =  e3+  i  £  -  I  ***?<«>. 

e  K      s         dxr 

Noting  the  identity 


or 


-ks-sk**16"*! 


it  is  clear  that 

dv2.      ( 
Writing  v  Ve  =  u,  this  formula  becomes 


-*_«iJ.-i("it)?,,(i)f|, 


which  is  a  one-valued  function  of  z  (see  Art.  254). 
We  thus  have 

_^.£log|.-iMi)-„(^i, 

or,  if  we  put 

where  £  is  a  constant,  then  is 

d2  , 
-  1?u  ^^-glogow. 

The  arbitrary  constant  {}  we  may  so  choose  that  in  the  development 
of  ou,  the  coefficient  of  the  first  power  of  u  is  unity. 
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By  Maclaurin's  Theorem  this  development  is 

au  =  a(0)  +  u</(0)  +  •  •   •  . 

Since  H(0)  =  0,  we  also  have  <7(0)—  0;  and  noting  that 


+  *-|<«^>V(£)-L. 


we  have  a 

•(0)=1  =-£=H'(0). 

Vi 

It  is  thus  shown  that  /- 

0=*   Ve 


H'(0) 
and  consequently 

au 


"H'(0)C  ^W 


cni.dnM^JLQ(")H»-Q»H^. 


If  we  differentiate  the  expression 

1    H(w) 

snu  =  — =  — ^-L 

Vk  e(u) 

we  have 

cnudnu  =      _ 

Vfr  02(u) 

Writing  u  =  0,  it  is  seen  that 

i,J,e<P>H'(Q),  or  _j i 

Vk     e2(0)  H'(0)      VkQ(0) 

It  follows  from  above  that 


au 


-Vjte(oje  *W 


Art.  258.    The  expression 

cP  log  av  =  __ 
(to2 

becomes  when  integrated 


*]?£<»__/%(,,)*, 


d,  •    --  +  * 


where  the  lower  limit  w  and  the  constant  y  are  connected  as  follows: 
If  we  define  the  small  zeta-function  by 

rv  =  4l     (see  Art.  277), 
at; 

we  may  write  a»v 


rv  =  —  =  -  /    fp(v)dv  +  n. 

(TV  J* 
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Putting  v  =  a)  in  this  formula,  we  have  at  once 

fw«-(w)-5--  I    p(v)dv  +  i). 
a  J* 

We  may  similarly  introduce  the  new  quantities 

O  Jot 

£a/  =  —  (a/)  =  ^=  -  I     p(v)dt>  4-  7). 
a  J„ 

If  we  put  (see  Arts.  195  and  256) 

ju 

-  t,   dv  =      =,   jpw  =  «!,     po/'=e2,     $Xi/=  e8, 


it  follows  that 


«"-?+J 


••»    Jd* 


and 


"       =     W    "T~       ■  __ ___ 


or 


<tt 


•,  \/S(0     «A*  \/S(*) 
In  a  similar  manner  as  in  Art.  194,  it  is  seen  that 

2   /  ^     tat      __  IT      along  the  upper  bank  of  the  canal  *& 


0  C^tdt         T 

Z   I      — —  A       (upper  leaf) , 


*  \/S(0 

where  B  denotes  the  difference  in  the  values  of  the  integral 

^    tdt_ 

on  the  right  and  the  left  bank  of  the  canal  b,  and  A  the  corresponding 
difference  on  the  left  and  the  right  bank  of  the  canal  a. 
If  any  arbitrary  path  of  integration  is  taken,  we  have  * 


r. 


r 


tdt    =£+mA+lB, 


«,  VS(t)      2 

f"   '*_-!+  m'A  +  l'B, 
Je,  VS(t)      2 

where  m,  I,  m',  V  are  integers. 

*  See  Bruns,  t/e&er  die  Perioden  der  eUipttaehen  Integrate  enter  und  zweiier  Oattung, 
Math.  Ann.,  Bd.  27,  p.  234. 
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It  follows  from  above  that 

*»"  —  <*  .1.  & 
9    =9+2 


and 


,__ . B+A 


the  congruences  being  taken  with  regard  to  integral  multiples  of  A  and  B. 
Art.  259.    By  definition  of  Art.  257  we  have 


11 
a 


(v)  (         s  K)        Ve  h(-2=} 


It  follows  that 

o(u>)  (  <  K)         Ve  H(2Q 

From  the  formulas  H(«  +  K)  -  Hi(u) 

and  H'(«  +  /Q-Hi'(«) 

we  have  at  once  H(K)  »  Hi(0) 

and  H'(K)-Hi'(0)-0. 

It  is  seen  that 

(1)  ?-^--(e,+  I^>,. 

Further,  since  /  «-  K  —  B    and    <u  =  VT/C, 

we  may  write  * 

Further,  since  \/6tK'=*  a/, 

we  have  »'  = =  —  (f8H lo/H — -=  — *— ' ; 

ou/  \        t  K/         Ve  H(ilO 

or,  since  (see  Art.  247) 

H'QAQ  an 


we  have 

or% 
(20 


Hu'A")  2  A' 

/     ,   1  JA    ,      sri  . 

*  See  Schwan,  toe.  ciL,  p.  34. 
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It  follows  at  once  from  (2')  and  (1')  that 

*  g-        * 07  +  ei<u), 

i  vei-e3 


E'=        » tf+erf). 

vei-  e3 
From  the  formulas 

<o"=w+w'    or    a/'  «  V7(X  4-  %K') 
we  have 

Further,  since  (Art.  247) 

H'(ff  +  iK')  m 

K(K  +  iK')  2K' 

it  follows  that  - 

(3)  ^.^— ^+i^y_|L. 

<7o>  \         e  a./  2  a) 

From  the  formulas  (1),  (2)  and  (3)  it  is  evident  that 

1  +  1'-  *"• 

It  is  seen  from  the  preceding  article  that 

JP6*    tdt        B 
h  VS(0~2' 


and  since 

,     B 

2' 

we  further  have 

_  J 
'-2 

and 

^.I  +  » 

the  congruences  being  taken  with  respect  to  the  moduli  of  periodicity  of 
the  integral  of  the  second  kind. 

We  also  have  the  relation  corresponding  to   Legendre's  formula  of 
Art.  249, 

T)w'-  fa*  =  — • 

We  may  note  that 

C(u  4-  2o>)=  {u  +  2  17, 

£(u  +  2  a/)-  cw  +  2i'; 

for  fpu  being  an  even  function,  its  integral  £u  is  odd,  and  writing  u  =—  at 
and  —  a/  respectively  in  the  two  formulas  just  written,  we  establish  theii 
existence. 
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Abt.  260.     We  have  already  derived  the  formulas 

and  r       i  j-\ 

If  we  put  0 

r  u  =  2cjv, 

then  is  au  -  /?e2*">*  H(2  Kv), 

from  which  it  is  seen  that  au  is  an  odd  function,  the  function  H  being  odd. 
It  follows  immediately  that 

a(u  +  w)  -  /fe2,»<„+*)»  H(2  Kv  +  iQ 
=  ^e2^(tr+*)»H1(2Kt;). 

The  following  new  notation  is  suggested: 

a1u  =  i91c2'-^H1(2Kt?), 
a2w  =  i82«2,'^,©i(2Kv), 

where  ft,  /?2  and  £3  are  constants.* 

It  is  seen  that  o\uy  a2u  and  a3u  are  even  functions.    We  shall  so  deter- 
mine fa  that  for  2  <ov  =  u  =  0  we  have  <7i(0)  =  1.    We  thus  have 

l=ftHi(0),    or    i8i=g^5)' 
and  similarly 


©i(0)  r      0(0) 

Art.  261.     It  is  evident  from  the  previous  Article  that 

o(u  4-  ^e"2'**  —  Cioiu, 

where  C\  is  a  constant.     For  v  =  0,  it  is  seen  that  C\=  wo,  and  conse- 
quently 

<tiu  =  e   **  — * *• 

We  further  have 

(7(w  4-  a/)  -  0e      V    2  •'  H(2  Kv  4-  iK') 


=  ^M'+2^)+^-»2Te(2Xl,)> 

or 

a(u  4-  a/)e-<2"/-**>  =  C3<73u. 


*  These  constants  are  expressed  through  Weierstrassian  transcendents  in  Art.  345. 
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Writing  u  =  0  =  v  and  noting  that  2  Tjw'—m  =  2  r(o),  it  is  seen  that 

It  also  follows  without  difficulty  that 


\au)        VH! 


The  functions  o\uf  o2u,  <jzu  are  like  ou,  one-valued  functions  of  u,  that 
have  everywhere  in  the  finite  portion  of  the  plane  the  character  of  integral 
functions. 
Art.  262.    From  the  formulas  above  we  have 

/H^2KtO\2 

QKv)\*  _a\Q(2Kv) 
H(2  Kv)  /  K(2Kv) 

\&(2Kv)J 
or  /giti\2_    ,  en2  2  Kv , 

\au)  sn22Kv9 

and  similarly  /£a2£V  =  // dn22Kv 

m22Kv' 

=  &  sn22Kv 
where  a,  a',  6',  c'  are  constants. 

fpu  -  €3 


(2J 


Since  ei  —  €3 

—  €3=  — r  > 


«n22Kv 
it  is  evident  that 


where  c3  is  a  constant. 
If  we  put 

gJlZLf?  _  £ I ] 

wehave  f  _  x  =  cn22Kt> 


*n22Kv 


so  that 


or 


/£i«y=a'(£-l)=a'£^L«I, 
\  <ru  /  Ci  —  e3 

(^^  I  —  Ci(j^  —  61),  where  ex  is  a  constant. 
ou) 


In  the  same  manner  we  have 

->. 

p  __  jfc2  _  dn22Kv 
or 


(£2l£  ]  =  C2(«m  —  e2),  where  c2  is  a  constant. 
<ru/ 


THEORY 


according, 


V9u  -  et  =»  rf,  2}2Lt 


where  4,  4,,  and  <£,  a_      ^^^8^, 

To  determine  th*         ""Wants.  *" 

form  the  instants  we  note  that  «  m      u 

«nat  <tm  may  be  develop  i„  *t 
andabothat     **  -  «  +  63«3+  65tt,+  Vel0ped  m  * 

where  the  6's  are  defin;*       '  "**  «  +  •  •  .    (*  »  !  2  q\ 

We  therefore  Ce        COn8tant8-  }' 

In  the  neighborhood  of  th«     •  ' 

fthepomt«- Owe  also  have 
so  that  Wt,88H^  + 


•  •  . 


and 


Since 

it  follows  that 


i   _  s 


«n2j£. 


tt2  +  «o+  e3-  C2+  Azu2+        ^ 

•"*  ~  8i  a  J.  j.  j 


°°  the  other  hand  we  had 

»      ±  I,  and  consequently 


INTRODUCTION  TO  WEIERSTRASS'S  THEORY.  307 

Since  the  quotient— is  a  one-valued  function,  we  may  take  the  positive 

ou 

sign  (see  Schwarz,  he.  cit.,  p.  21). 
We  further  have  

w  «/     Vpu  -  e3     Ve  <***> 
Similarly  it  is  seen  that 

<ru  1 


tn2* 


and  also  that 

du   =£2u. 

Art.  263.    It  follows  from  the  formulas 


that 

pu  -  e3 
Further,  since 

-■'M  fffa  +  a/) 


we  have 


OU)' 


—  log<73ti=  —  log  <j(w  4-  ft/)  =  -  p(ii  +  ft/)-—  pfa-ft/)- 
Admitting  the  relation  (see  Art.  316) 

P(U  -  ft/)  «  *3+  (gi"^^"^> 

pu  -  e3 
we  have 

* /£L«  +  eiMU  ei-  c8-  (**-  C?)W~  6?)  - (e,-  e^V^  •  «)• 

ow\  o%u  J  pu  —  C3 


Since 


it  is  seen  that  * 


E(u)=  j  dn2udu, 


*  See  Schwara,  toe.  cit.,  p.  52. 
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Further,  since  (Art.  259) 

E=  \+elw    and    K  =  V^7z.u>, 
Vei  —  ez 
it  follows  from 


that 


Z(u)«E(iO-vf 


vei-  e3  \  ^3"  /     Vcx -  e8  w         / 

The  last  formula  may  be  written  * 


EXAMPLES 

1.  Jacobi,  Werke,  I,  p.  527,  wrote 

^        dlogt?(x)_^(x) 
rfx  tf(x) 

K,            2  Xx 
9  —  am 1 


7T 


show  that  xF  (0)  -  r (x)  -  —  [F#)  -  E(4>)1 


2.  Prove  that 


?t(x)=KE(4>)-EF(<f>). 


3.  Let  P(U)  =  JL  -  1±Z. 

*nau  3 

Show  that 

P(u)  --H ti?  + w*+  •  •  •  . 

u1  15  189    % 

4.  If  F(P)  is  the  coefficient  of  u2n~2  in  the  preceding  example,  show  that 

*"F(*»)  "  F(fc2)  and  that  F(1  ~  ^  "  (  ~  1)nF(*3)- 

5.  Prove  that  the  function  P(u)  of  Example  3  satisfies  the  relation 

P'(u)2-  4  P(w)8  -  |  (1  -  P+  A;4)  P(u)  - ^  (1  +  fc»)(l  -  2  If) (2  -  ifc2); 

or         F(tt)3  -  4  P(u)8  -  ftP(tt)  -  gr 

(Hermite,  Serret's  CoZcuZ,  t.  II,  p.  856.) 

*  See  Enneper,  EUiptische  Functional,  p.  221. 


CHAPTER  XV 
THE  WEIERSTBASSIAN  FUNCTIONS  pu,  Zu,  <ru 

Article  264.  We  saw  in  Chapter  V  that  the  doubly  periodic  functions 
of  the  second  order  or  degree  are  the  simplest  doubly  periodic  functions. 
These  functions  are  either  infinite  of  the  first  order  at  two  distinct  points 
of  the  period-parallelogram,  or  they  are  infinite  of  the  second  order  at  one 
point  of  the  period-parallelogram.  The  first  case  has  been  considered 
in  Chapter  XI.  We  shall  now  consider  the  latter  case.  Among  this  group 
of  functions  we  shall  take  the  simplest,  viz.,  those  which  become  infinite 
of  the  second  order  at  the  origin. 

Such  a  function  may  be  expressed  in  the  form 

0(tt)_  A  +  5  +  P(u), 

where  6^0,  and  where  P(u)  is  a  power  series  in  integral  ascending  powers 
of  u. 
It  is  shown  below  that  the  constant  a  =  0.    We  therefore  have 

»(tt)  _   1     .   P(u)  , 
b        v?         b 

The  constant  term  that  occurs  in  the  power  series  P(u)  is  put  on  the  left- 
hand  side  of  the  equation,  and  the  function  which  we  thus  have  was  called 
by  Weierstrass  the  Pe-function  and  denoted  by 

ip(u)  or  more  simply  fpu. 

This  function  is  of  the  form 

The  "star"  indicates  that  no  constant  term  appears  on  the  right-hand 

side  of  the  equation,  since  it  has  been  put  on  the  left-hand  side,  and  the 

symbol  ((u))  denotes  that  all  the  following  terms  are  infinitesimally  small 

when  u  is  taken  infinitesimally  small  and  are  of  the  first  or  higher  orders. 

If  the  point  at  which  the  function  becomes  infinite  is  not  the  origin  but 

the  point  v,  we  may  transform  the  origin  to  this  point  and  consequently 

have  to  write  everywhere  u  in  the  place  of  u  —  t;. 
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We  may  show  as  follows  that  the  constant  a  is  zero:  We  had 

4>M  -■  -t  +  -  +  c  +  c\u  +  c2u2+  cati8+  •  •  •  . 
v?      u 

Consider  also  the  function  <f>(—  u).  It  is  doubly  periodic,  having  the  same 
pair  of  primitive  periods  as  has  (f>(u),  and  consequently  like  <f>(u)  is  infinite 
of  the  second  order  on  all  points  congruent  to  the  origin.  It  may  be 
written  b 

d>(—  U)=  — hC  —  C\U  +  C2W 


u*      u 
We  therefore  have 


<£(u)-<£(-u)=2-  +  2ciu  +  .  •  •  . 

u 

It  follows  also  that  <f>(u)  —  <f>(—  u)  is  a  doubly  periodic  function  with 
the  same  pair  of  primitive  periods  as  <f>(u),  and  consequently  can  become 
infinite  only  where  <f>(u)  and  <f>(—  u)  become  infinite  and  therefore  only  on 
the  points  congruent  to  the  origin.  But,  as  seen  from  the  last  equation, 
<f>(u)  —  <f>(—  u)  becomes  infinite  at  the  origin  only  of  the  first  order.  We 
thus  have  a  doubly  periodic  function  which  becomes  infinite  at  only  one 
point  within  the  period-parallelogram  and  at  this  point  of  the  first  order. 
We  have  seen  in  Art.  101  that  there  does  not  exist  such  a  function.  It 
follows  that  a  =  0;  and  we  further  conclude  that 

<f>(u)  —  0(—  u)  =  Constant, 

otherwise  we  would  have  a  doubly  periodic  function  which  is  an  inte- 
gral transcendent  contrary  to  Art.  83.  As  there  appeared  no  constant 
term  on  the  right-hand  side  in  the  development  in  series  of  the  function 
<£(u)—  <£(—  u),  we  conclude  that 

0(")-^(-t*)=O, 
or  0(tO=  ^(—  w). 

It  is  thus  seen  that  the  elliptic  function  of  the  second  degree  which 
becomes  infinite  of  the  second  order  at  only  one  point  of  the  period- 
parallelogram  must  be  an  even  function. 
It  follows  that 

i(li)=  —  +  C  +  C2U2+  C4U4+  •    •    •   , 
Or  lty(tt)-C]=J-  +  ^ti2+£u4+.    .    .    . 

b  u2      b  b 

This  function  we  denote  by  pu  and  we  require  that  pu  be  a  one-valued 
doubly  periodic  function  of  the  unrestricted  variable  u  which  has  the  char- 
acter of  an  integral  rational  function  at  all  points  that  are  not  congruent  to 
the  origin.  At  the  origin  and  the  congruent  points  pu  must  be  infinite  of 
the  second  order  and  is  to  be  an  even  function. 
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Art.  265.    We  may  next  show  that  in  reality  there  exists  a  function 
which  has  the  properties  required  of  fpu. 

Let  w  -  2fia>  +  2/iV, 

where  /c  —  0,  ±  1,  ±  2,  .  .  •  ;  pi  —  0,  ±  1,  ±  2,  .  .  .  ;  to  ■■  0  excluded. 
Form  the  function 

JL+y— i 

w2      7  (u  -  u>)2 
This  function  does  not  have  the  properties  desired  of  pu>  since  the  series 

S- — - — —  is  not  convergent.    For  if  we  give  to  u  the  value  zero,  we  have 
w  (u  -  w)2 

V  i,  which  is  not  convergent  (see  next  Article). 
But  if  we  form  the  series 

l+vj     1     -i-j 

w2      ^  ( (w  —  to)2      to2  ) 

and  impose  the  condition  that  the  minuend  and  the  subtrahend  which 
appear  in  the  difference  under  the  summation  sign  cannot  be  separated, 
then  this  series  is  absolutely  convergent  (Art.  266). 

If  we  put  an  accent  on  the  summation  sign  to  indicate  that  the  value 
to  =  0  is  excluded  from  the  summation,  we  may  write 


—^rjp^-aj 


Art.  266.    We  must  show  that  the  series 
1 


y 


—  W>2 


(u  —  w) 


W 


is    absolutely    conver- 
gent. 

Let  the  shortest  dis- 
tance from  the  origin  to 
any  point  on  the  periph- 
ery of  the  parallelogram 
passing  through  the 
points  2  a),  —  2  o)f  2  a/, 
—  2  a/  be  d\f  and  let  d2 
be  the  longest  distance 
from  the  origin  to  any 
point  on  the  periphery. 


Fig.  70. 


On  the  periphery  of  this  parallelogram  there  lie  8  «-  32  —  l2  period- 
points.    For  these  points  we  have 

d\  =  I  w  I  =  d2. 
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On  the  second  parallelogram  passing  through  the  points  4  a>,  —  4  a>, 
4  ft/|  _  4  a/  there  are  52  —  32  —  8  •  2  period-points,  and  for  these  we  have 

2di  SS  |io|  2  2d2. 

On  the  third  parallelogram  indicated  in  the  figure  there  are  72  —  52  =  8  •  3 
period-points,  and  for  them  there  exists  the  inequality  3 d\  ^  \w\  ~  3  d2, 
and  for  the  n  +  1st  parallelogram  there  are  (2n  +  3)2  —  (2  n  +  l)2  — 
8(n  +  1)  period-points,  and  for  them  we  have 

(n  4-  l)di  2  |  u>  |  2  (n  +  l)<fe. 


In  the  Jir&l  parallelogram  we  have 
in  the  second  parallelogram  we  have 


in  the  third  parallelogram  we  have 


w2 
to2 


dg2 


1 


(2d2)2 
1 


(3rf2) 


2 


It  follows  that 


s 
s 


102 
102 

J_ 

i02 


8-1 
d22 

8*2 
(2d2)2 

8-3 
(3  <*2)2 


for  the  first  parallelogram, 


for  the  second  parallelogram, 
for  the  third  parallelogram, 


and  consequently 


t 


1 


w4 


d22  }1*      22      32 


I- 


The  series  on  the  right  is  the  well-known  divergent  harmonic  series. 
We  have  further 


Si1 

^*  lip 

Si1 

si1 

^*  110 


3 


8-1 

8-2 
(2di)3 

8-3 
(3  dx)3 


for  the  first  parallelogram, 


for  the  second  parallelogram, 
for  the  third  parallelogram, 


and  consequently 


Sf  1 1_ 
\w 


di8    1»      2«      3» 


}• 


which  is  absolutely  convergent.* 


*  Eisenstein,  Genaue  Untersuchung,  etc.,  Crelle,  Bd.  35,  p.  156;  Vivanti-GuUmer, 
Eindeutige  Analytische  Functionen,  pp.  168  et  seq.;  Osgood,  Lehrbuch  der  Funktionen- 
theorie,  p.  444. 
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Art.  267.    We  may  next  show  that 


is  absolutely  convergent. 

We  limit  u  to  the  interior  of  a  circle  with  radius  R,  where  R  is  arbi- 
trarily large,  but  finite.  With  2  R  as  a  radius  a  circle  is  described  about 
the  origin.  Within  this  circle  there  is  only  a  finite  number  of  points  w. 
Any  of  these  quantities  w  situated  within  or  on  the  circumference  of  the 
circle  with  radius  2  R  is  denoted  by  w',  so  that 

\uf\  ^  2R. 

We  denote  any  of  the  points  w  without  the  circle  by  w"  so  that 

|u>"|  >2fi. 
It  is  clear  that 

w  vf  vf' 

is  composed  of  a  finite  number  of  terms  and  has  a  finite  value  if  u  does 
not  coincide  with  any  of  the  values  w. 

It  is  seen  that  this  series  has  the  character  of  an  integral  rational  func- 
tion and  is  continuous  for  all  points  except  u  ■»  w'  which  are  situated 
within  the  circle  with  radius  2  R. 

We  consider  next  the  series 


The  series 


v<_! 1.1 

*f  }  (u  -  w)2       XV2) 


and  limit  u  to  the  interior  of  the  circle  with  radius  R  about  the  origin  as 
center. 


We  then  have 
We  also  have 


u 


w 


n 


4 


1 


(w"-u)2 


w 


"2 


1 


and  since 


_  JL\2 
w")  , 


u 


w 


ff 


<  1, 


the  expression  may  be  developed  in  the  series 

I  IV  9  ™  / « \2 


or 


(t*"  -  u)2 
1 


w 


Ui  +  2 


"       U'7       W'/ 


+ 


.      ■      • 


w 


1_ 

,"2 


w 


3u 


v 


w 


"3 


2  +  ^-^  +  4 

u/'         w"2 


+ 


•  •  > . 
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By  reducing  all  the  terms  to  their  absolute  values  we  have 


1 


(w"  -  u)2 


w 


"2 


W"  I  3  ) 


2  +  |  +  4l  +  5I  + 


The  expression  in  the  braces  converges  towards  a  definite  limit,  G,  say. 
It  follows  that 


s 


1 


(u/'-  u)2      w"2 


<0RXl£»' 


1  (w"Y 


which  we  saw  above  is  an  absolutely  convergent  series.    It  follows  that 


S 

is  a  finite  quantity,  and  since 

•  r 


1 


1 


(u-u/')2  ,  vf'2 


1 


1 


(u  —  w')2      w'2 


is  a  finite  quantity,  it  is  seen  that 


yt      i      _  \\ 

*l(u-w)2      w*$ 


is  absolutely  convergent  within  any  finite  interval  that  is  free  from  period- 
points.    The  series  is  also  seen  to  be  uniformly  convergent  within  (Art.  7) 
the  same  interval. 
We  have  thus  shown  that  the  function 


*2    7  nti-tf)2    w2) 

/w-2/tfti  +  2/*V;/' ,1  =  0,  ±1,  ±2,  .  .  . 


tp 


0  excluded] 


has  only  at  the  points  u  =  w  (including  v>  =  0)  the  character  of  a  rational 
(fractional)  function;  at  all  other  points  it  has  the  character  of  an  integral 
(rational)  function.  At  the  points  u  =  w  the  function  becomes  infinite  of 
the  second  order. 

Art.  268.    In  order  to  show  that  the  function 


corresponds  completely  with  the  function  pu  denned  in  Art.  264  we  most 
first  show  that  it  is  doubly  periodic. 
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Since  the  expression  is  uniformly  convergent,*  we  may  differentiate 
term  by  term  and  have 

g/u  =  -  !  -  2  S! I 2  £ - i 

"3       7  (w  -  u>)3       7  (u  -  w)3 

or 


*«— 'SoTT 


(u  —  w)3 


(10  =  0  inclusive). 


It  follows  that 


|/(tt  +  2ai)--2g  — i- 


w  [u-{w-2u>)¥ 

From  this  it  is  seen  that  the  totality  of  values  on  the  right-hand  side  is 
not  altered  provided  the  series  is  absolutely  convergent,  and  consequently 

p'(u  +  2<t>)  =  fp'u. 
In  a  similar  manner  we  have 

We  have  thus  shown  that  the  function  fp'u  is  a  doubly  periodic  function 
which  is  infinite  of  the  third  order  for  u  -»  0  and  for  the  congruent  points. 
For  all  other  points  this  function  has  the  character  of  an  integral  function. 

We  may  prove  that  the  series  2)  z rj  is  absolutely  convergent  as 


follows:   As  above  write 


**  (u  -  w)3      7  (u  -  ti>')3      7  (*  -  u^O3 

The  series  V  ■; ;r7  has  a  finite  value  if  u  does  not  take  one  of  the 

7  (u  -  w')3 

values  u/.    To  show  that  x -—  is  convergent,  we  note  that 


7  (u  -  w") 

-  1        =  J_ 


1 


(u  —  tr) 


(•  -  SJ 


and  since 
we  have 


10 


...<i 


8 


w 


"  I  3 


(tt  -  W")3 

also,  since  5i — ^>  M  shown  above,  is  convergent  for  all  values  of  u/' 
except  u/'«  0,  it  follows  that 


y i 


(w  -  U>") 


/'\3 


is  absolutely  convergent. 


*  Osgood,  Lehrbuch  der  FunktionerUheorie,  pp.  83,  258. 
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Akt.  269.     We  have  at  once  from  the  formulas  above 

p'(u  +  2w)du  =  p'udu, 

and  consequently  also 

jp(w  +  2a>)=  fpu  +  c. 

Similarly  it  is  seen  that 

p(u  +  2a/)  =  fpu  +  d. 

Since  fpu  is  an  even  function,  its  first  derivative  p'u  is  necessarily  odd,  so  that 

p'(-  w)=-  fp'(u). 

If  then  we  write  —  w  for  u  in  the  formula  *  above,  we  have 

0*o  =  jp(~  <*>)+  c,    so  that  c  =  0. 

Similary  it  is  seen  that  cf*=  0. 

Art.  270.    We  may  derive  as  follows  another  proof  that  pu  is  doubly 
periodic  without  making  use  of  its  first  derivative. 

The  formula 

■"--i+rjr-S-^i 

becomes,  if  w  is  changed  into  —  w, 

"-•h  +  Xir-Hi-^l 

The  term  which  corresponds  to  w  =  —  2  a>  is  taken  without  the  summation 
sign.    The  sum  taken  over  all  the  values  of  w  except  w  =  0  and  w  =  —  2  co 
is  denoted  by  2  *. 
We  thus  have 

¥        u2      \(u-2a>)2      (2w)2)      T    \(u  +  w)2      tv2) 

The  totality  of  the  values  of  w  under  the  summation  sign  is  not  changed  if 
we  write  —  w  —  2  cj  instead  of  w. 
It  follows  then  that 


*™      u2  +  I  (u  -  2w)2      (2(d)2)  +  ^f   ( (u  -  w  -  2w)2      (u>  + 


2w): 


Adding  these  two  expressions  and  dividing  by  2,  we  have 

wz       (  (u  —  2  w)-4       (2  w)^  ) 
ly*(         1  1 J^ 


-2«)2J 


2  ^    ( (w  +  w)2      (u  —  w  —  2  w)2      to2       (10  + 
*  See  Osgood,  toe.  eft.,  p.  444;  Humbert,  Court  d' Analyse,  t.  II,  p.  194. 
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In  this  formula  write  —  u  for  u;  then  since  pu  is  an  even  function,  it  is 
seen  that 

2o>)2       (2uj)2 


«»-iH(=iV^-^+ 


1  ^*  I      1       ,  1 J 1 

2^    l(u  -  w)2       (w  4-  11?  4-  2o>)2      to2       (w  4-  2o>)2 
Finally,  changing  u  into  w-2w,we  have 

(II)  9(u  -  2oi)-  - 1-—2  +  j±  -  -i_(  + 

(tt  —  2  o>)2       ( v?       (2  a>)2  ) 


ly*l  1  1        _  _1 


1 j 

2w)2$ 


2  *<    }  («  -  u>  -  2  <«>)2       (u  +  «>)2      w2      (w + 
Comparing  the  formulas  (II)  and  (I),  it  follows  that 

■ 

p(u  -  2  w)  =  pu, 
or  writing  w  4-  2  a>  for  ti, 

fpu  —  p(u  4-  2a>). 

In  a  similar  manner  it  may  be  shown  that 

fpu  =  fp(u  4-  2  a/). 

Art.  271.  It  is  evident  from  the  formulas  above  that  2  a>,  2  a/  form  a 
primitive  pair  of  periods  of  the  argument  of  the  function  fpu.  The  parallel- 
ogram with  the  vertices  0,  2  a>,  2  a/,  2  a>  +  2  a/  is  free  from  periods,  since 
all  the  quantities  w  represent  points  that  are  congruent  to  these  four  points. 
If  we  select  the  pair  of  periods  2  a>,  2  a/,  we  may  bring  them  into  promi- 
nence by  writing  fpu  in  the  form 

fp(u;  o>,  a)'). 

If  a  transition  is  made  to  an  equivalent  pair  of  periods,  we  write 

2  5  =  2  pa)  +  2  go/,     2  5  -  2  p'o>  4-  2  gV, 

where  pq'  —  qp'  ~~  1  (p,  g,  p',  ^  being  integers). 

It  is  clear  (Art.  80)  that  the  totality  of  values  w  remains  unaltered  by 
this  transformation  and  consequently  we  have 

p(u;  o>,o/)=  p(u;a>,  Z'). 

It  is  thus  seen  that  pu  remains  unchanged  by  a  transition  to  an  equivalent 
pair  of  primitive  periods. 
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The  Sigma-Function. 

Art.  272.    By  integrating  twice  the  pu-f  unction  we  may  derive  another 
important  function. 
It  is  clear  that 


or 


-  f^udu  =  i  +  Y'$ — —  +  -H- 1  +  Constant. 
J  u      ***  (u  —  w      vr) 


The  sum  of  the  terms  on  the  right-hand  side  is  not  convergent,  but  it 
may  be  made  convergent  by  a  proper  choice  of  the  arbitrary  constant. 
For  writing 

J  u      **  (u  —  w      w      ur) 

we  shall  show  that  this  expression  is  absolutely  convergent  and  becomes 
infinite  of  the  first  order  only  at  the  points  u  =  0  and  u  =  w. 
It  is  seen  that 


1  1 


u  —  w  w 


1 


w 


w[        w     \w/      \w/  J 


or 


_!_  +  I  +  JL  =  _!ii(l +  !£  +  !<!  +  .  .  .) 
u  —  w      w      vP  vfl\         W      V)2  J 


As  in  Art.  268,  it  may  be  shown  that  the  series  is  convergent,  so  that  the 
above  development  of  —  /  pudu  is  convergent. 

It  is  also  seen  that  the  above  series  is  infinite  only  of  the  first  degree  at 
the  origin  and  its  congruent  points.    It  follows  that  —  I  pu  du  cannot 

be  doubly  periodic. 
Integrating  again  the  above  expression  we  have 

where  we  have  introduced  the  constant  of  integration  under  the  logarithm 
which  comes  after  the  summation  sign. 

We  shall  next  show  that  this  expression  is  also  absolutely  convergent  if 
u  does  not  coincide  with  one  of  the  periods  of  pu. 

To  do  this  we  limit  u  to  the  interior  of  a  circle  with  radius  JR,  where  R 
is  arbitrarily  large  but  finite. 
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The  quantities  w  we  again,  Art.  267,  distribute  into  two  groups,  so  that 


w'\m2R,     \w"\>2R,     \-?~\<l 

vr  \      2 


We  then  have 


where  the  first  summation  on  the  right  consists  of  a  finite  number  of 
terms,  and  is  consequently  finite  so  long  as  none  of  the  logarithmic  terms 
which  appear  is  infinite,  that  is,  so  long  as  u  does  not  coincide,  with  one  of 
the  quantities  v/. 
Noting  that 

it  is  seen  that 

'$Mi-?)+*+i£}-$H(*H(*)'-  ■ 

which  is  an  absolutely  convergent  series  (Art.  268). 
It  follows  that 


« 


I  du  I  pudu 


is  absolutely  convergent  for  all  values  of  u  other  than  u  ■  0  and  u  —  w. 

Since  the  logarithmic  function  is  many-valued,  the  above  integral  func- 
tion is  many-valued.  To  avoid  this  difficulty  we  no  longer  consider  this 
function  but  the  one-valued  function 


-fdufpudu 

au  —  e 


U    .    1    tt« 


:-niKr8i 


This  sigmorfunctUm  is  therefore  expressed  as  a  product  of  an  infinite 
number  of  factors.  As  shown  in  a  following  Article  this  product  is  abso- 
lutely convergent  if  the  two  factors  that  occur  under  the  product  sign 
are  not  separated.  The  agreement  of  this  function  with  the  function 
defined  in  Art.  257  follows  in  the  sequel. 

The  function  an  is  one-valued  and  becomes  zero  at  the  origin  and  at 
the  points  congruent  to  the  origin.  The  accent  on  the  product  sign 
denotes  that  the  factor  which  corresponds  to  to  =  0  is  excluded.  The 
sign  a  is  chosen  on  account  of  the  similarity  of  this  function  with  the 
sine-function. 
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It  is  seen  at  once  that 

fpu  =  -—log<m. 

The  function  au  is  not  doubly  periodic.  It  has  like  the  theta-functions 
for  all  finite  values  of  u  the  character  of  an  integral  function  and  may  be 
expressed  as  an  absolutely  convergent  power-series  with  integral  positive 
exponents  (Arts.  276,  336).  like  the  function  pu  it  is  not  changed  when 
a  transition  is  made  from  one  pair  of  primitive  periods  of  the  function 
yu  to  an  equivalent  pair. 

Art.  273.     Historical.  —  -Eisenstein  (in  Crdle's  Journal,  Bd.  27,  p.  285, 
1844)  formed  the  product 


**\       fiA  +  &  A') 


where  A  and  A'  are  quantities  such  that 

jp-a  +  ip    (0*0), 

while  fi  and  ft  take  all  values  ±  1,  ±  3,  ±  5,  •  •  •  ;  and  on  page  287  he 
formed  the  products 

1  H(i  -  jt+va)9  n0  -  JaTTa) 

(A,A0-  ±2,  ±4,  ±6,  -  •  •  , 

fi  -  ±  1,  ±  3,  ±  5,  •  •  •  . 

On  page  288  Eisenstein  says  that  the  quotient  of  any  two  such  products 
gives  rise  to  the  doubly  periodic  functions  and  he  closes  the  article  with 
the  remark: 

"  Die  hier  angestellte  Unlersuchung  ist  ubrigens  so  elementar  Natur,  doss 
sie  sick  wohl  eignen  mochte,  den  Anfanger  in  die  Theorie  der  elliptischen 
Functionen  eimufuhren." 

In  Crette'8  Journal,  Bd.  30,  p.  184,  Jacobi  called  attention  to  the  fact 
that  Eisenstein  had  formed  defective  ©-functions  owing  to  the  fact  that 
the  above  products  are  not  absolutely  convergent.  Jacobi  at  the  end  of 
this  article  claims  that  the  "exact  formulas"  are  given  (by  Jacobi)  in 
Crelle's  Journal,  Bd.  4,  p.  382;  Werke,  Bd.  I,  p.  297  (see  also  Werke,  Bd.  I, 
p.  372). 

Cayley  (Elliptic  Functions,  p.  101)  remarks  that  such  products  as  the 
above  "in  the  absence  of  further  definition  as  to  the  limits  are  wholly 
meaningless;  "  but  Cayley,  loc.  tit.,  pp.  301-303,  fixed  these  limits  (see  also 
Cayley,  Camb.  and  Dublin  Math.  Journ.,  Vol.  IV  (1845),  pp.  257-277,  and 
Liouville's  Journal,  t.  X  (1845),  pp.  385-420),  and  illustrated  them  by 
means  of  a  "  bounding  curve." 
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It  may  be  observed  that  the  above  remarks  are  applicable  also  to  the 
infinite  products  of  Abel  (Recherche*  sur  les  fanctions  ettiptiques,  Crette, 
Bd.  2,  p  154;  (Euvres,  t.  I,  p.  226)  and  of  Jacobi,  Fund,  nova,  §  35;  Werke, 
I,  p.  141. 

Professor  Klein,  Theorie  der  elliptischen  Modvlfunctionen,  Bd.  I,  p.  150, 
calls  attention  to  the  fact  that  the  quantities  fpu,  p'u,  g2,  g$,  e\,  e2)  13  are 
defined  by  Eisenstein,  Genaue  Untermchung  der  unendlichen  Doppel- 
produkte,  aus  welchen  die  elliptischen  Funktionen  als  Quotienten  zusammen 
gesetzt  sind,  Crette,  Bd.  35  (1847),  pp.  153-274,  and  Mathematische  Ab- 
handlungen,  pp.  213-334. 

We  also  note  that  the  relation 

(p'w)2=  4(pu)3-  g2fpu  -  03 

is  the  identical  relation  given  by  Eisenstein,  Crette,  35,  p.  225,  formula  (5). 
On  page  226,  Eisenstein  derives  the  normal  integrals  of  the  first  and 
second  kinds  in  the  forms 


f     #  *  and  -  f 


ydy 


2\/{y-a)(y-a')(y-a")  J  2 V(y  -  a)(y  -  a')(y  -  a") 

It  also  appears  from  this  paper  that  Eisenstein  had  some  idea  of  the  nature 
of  the  quantities  g2  and  g$  whose  invariantive  properties  were  discovered 
by  Cayley  and  Boole  in  1845. 

Weierstrass,  recognizing  the  true  nature  of  these  invariants,  was  the  first 
(cf.  Klein,  loc.  cit.,  p.  24)  to  make  the  Theory  of  Elliptic  Functions  from 
the  standpoint  of  the  infinite  products  and  series  as  given  in  this  Chapter 
(and  developed  by  him)  of  consequence,  and  so  he  is  to  be  considered  the 
founder  of  this  theory. 

In  his  last  lectures  Professor  Kronecker,  Theorie  der  elliptischen  Func- 
tionen  zweier  Paare  reeller  Argumente  (W.  S.,  1891),  especially  empha- 
sized the  Eisenstein  theory  and  made  paramount  a  certain  function  En 
(denoting  Eisenstein's  name)  which  is  a  generalized  ^function. 

Art.  274.     We  saw  in  Chapter  I  that  the  infinite  product 

y  00  y  «  GO 

JJ  (1  +  av)  is  absolutely  convergent  if  2)  °y| 

v-  1  y-l 

is  absolutely  convergent. 

To  prove  the  absolute  convergence  of  the  infinite  product  through 
which  the  sigma-function  is  expressed  let  |  u  \  <  R,  \  w'  |  «  2  R, 
1 10"  I  >  2  JR  as  above.  We  omit  from  the  infinite  product  all  those 
factors  which  correspond  to  the  Quantities  w'.  Such  factors  being  finite 
in  number  exercise  no  influence  upon  the  question  of  convergence. 
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The  factors  remaining  in  the  product  are  of  the  form 


('-^K* 


u        1    tt» 
2vft 


_  J*(»-*)+*+i 


u    .  1    u* 
2w"* 


Since 


u 

tt 


W 


<  -,  we  may  develop  the  logarithm  in  a  power  series  and  have 


e     vf'     2vf*     3w"»       "  '  "  +fp"  +  25^> 


or  finally 


3ur"« 


(..  3  w       3    «»  ) 


Since 


u 


w 


tt 


<  -,  this  expression  is 


<e8|^|     j1+2  +  4+--if 


and  consequently 


<e 


vr* 


\ 


1  + 


U 


W 


tt 


1.2 


w 


6 


•)• 


It  is  thus  seen  that  the  quantities  in  the  sigma-function  corresponding 
to  a„  above  are  such  that 


or  finally 


a, 


It  follows  that 


ft 


w 


1  +  1.I  +  I.1  + 
2!    8      3!    82 


u_ 
ft 


w 
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1  +  —  +  —  + 

^  16      162  t 


\A  u  I3     X 
S      \v/'\  1_±' 

16 


a, 


15 


u 
w" 


8 


I      I     15 


3 


which  we  saw  above  was  absolutely  convergent.  To  the  2  \av\  we  must 
add  the  quantities  \av\  which  correspond  to  the  quantities  w';  but  the 
convergence  is  unchanged  by  the  addition  of  these  terms.  It  follows  that 
the  product  through  which  the  sigma-function  is  expressed  is  absolutely  con- 
vergent  Since  an  absolutely  convergent  infinite  product  is  only  zero 
when  at  least  one  of  its  factors  becomes  zero,  it  is  seen  that  ou  vanishes 
only  at  the  points  u  =  0  and  u  =  w  and  at  these  points  ou  is  zero  of  the 
first  order. 
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Art.  275.    Other  properties  of  the  sigma-function  may  be  developed  as 
follows: 
We  have  u    1 «» 


<-"-<->n1(1+;Ks*51 


If  w  is  changed  into  —w  the  product  is  not  altered,  and  we  have 


<-„,~»n-|(i-s>=*»J 


It  follows  that 

ff(  —  U)  =  —  OU, 

and  consequently  Jta  function  an  is  an  odd  function. 

Art.  276.    We  shall  consider  next  more  closely  the  form  of  the  develop- 
ment of  an.    In  the  product 

we  join  any  two  factors  that  correspond  to  opposite  values  of  w  and  thus 
have* 


ou 


-v\(i-$>% 


the  star  denoting  that  of  every  pair  of  values  w  and  —  w  only  one  value 
is  to  be  taken. 
It  follows  that 


ou 


If  u  is  chosen  smaller  than  any  of  the  values  w,  we  may  write 


1  u*     1  «• 


ou  =  uTTe~~2"   "8* 


.  • 


ic 


""TTii-i---- i; 

\L  V    2 1**    3«>»         y 

and  consequently 

or 

cm  =  w~IV*JLti5^IV*JLti7 . 

2^f  tr4  3^   u<6 


*  Cf.  Daniels,  Amer.  Jaurn.  Math.,  Vol.  6,  p.  178. 


324  THEORY  OF  ELLIPTIC  FUNCTIONS. 

We  may  write  02    Q    K  ^/  1 

2*  •  3  •  5  >    —  =  g2, 


w 


22.5.72'±  =  „, 


w     w 


.    •    • 


where,  as  will  be  evident  from  the  sequel,  the  quantities  g%,  gz  are  the 
invariants  introduced  in  Art.  184.    It  is  also  evident  that  g2  and  g$  remain 
unaltered  when  we  pass  from  one  pair  of  equivalent  primitive  periods  to 
another  pair. 
*  It  is  seen  that 

au  =  u  4-  # " —  %fi  —  — yj  —  .  .  . 

2* -3- 5  23.3.5.7 

the  star  indicating  that  the  term  with  u3  is  wanting.  The  function  au 
is  an  integral  function  that  is  regular  in  the  whole  plane  and  may  be 
expressed  through  a  series  that  is  everywhere  convergent  (Art.  13). 

The  (Tu-Function. 
Art.  277.    From  the  formula  just  written  it  follows  that 

log  on  =  log  1 1.  -  24^T6"5-  aa.S^S.?"7" 

-log«  +  log|l-5rA_i««-g,  m»5    7u«-- 

°log"-2^T5M4"23-3g!5.7M<,~--- 

It  is  evident  from  the  consideration  of  the  product  through  which  au 
is  defined  that  this  series  is  convergent  within  a  circle  with  the  origin  as 
center  and  a  radius  that  passes  through  the  nearest  period-point. 
If  this  expression  is  differentiated  with  respect  to  u,  it  follows  that 

S^f  -  I  +  » 22_tt3 2*L_t*5_  .... 

au      u  22-3.5  22-5-7 

The  quotient  — ^  is  often  denoted  by  £u  (Art.  258,  see  Halphen,  Fonct. 

au 

EUiptiques,  t.  I,  Chap.  V). 
Differentiating  this  expression  again  and  multiplying  by  —1,  we  have 

^  du2    8  du\    au    )      u2  22-5  22-7 

and  also  2    ,        .    q2      ,  a*    ,  . 

fp'u  = -f  *  +  f^u  +  *f  w3+  •  •  •  . 

u*  10  7 

The  series  through  which  pu,  fp'u  and  £u  are  expressed  are  convergent 
within  a  circle  which  has  the  origin  as  center  and  which  does  not  contain 
any  period-point. 


THE  WEIERSTRASSDLN  FUNCTIONS   pu,  (fa,  <ru.  325 

The  functions  fpu  and  fp'u  are,  as  we  have  already  seen,  doubly  periodic, 
fpu  being  an  even  and  pu'  an  odd  function.  The  function  {fp'u)2  is  an  even 
doubly  periodic  function  of  the  sixth  degree  and  is  infinite  of  the  sixth 
order  at  the  origin  and  all  congruent  points. 

Art.  278.  We  may  next  prove  that  fpu  satisfies  the  differential  equa- 
tion of  the  first  order  * 

(g/u)2  -  4(pu)8-  g2  fpu  -  03. 
We  have 


and 


(*")3-  £  +  * + iprs  *£ +  vh9> +  ((tt2))- 


It  follows  that 

i2 


(*>'*)*-  4&«l)»-  -  02  -L  -  03  +  ((*2)), 

ul 


and  also  that 

(p'u)2-  { 4(pu)8  -  02pu  -  03  }  -  (fa2)). 

We  note  that  the  left-hand  side  of  this  expression  is  doubly  periodic,  while 
the  right-hand  side  has  everywhere  the  character  of  an  integral  function. 
By  the  theorem  of  Art.  83,  such  a  doubly  periodic  function  must  be  a 
constant,  and  as  there  is  present  no  constant  term,  the  right-hand  side 
is  zero.    We  therefore  have  as  our  eliminant  equation 

(p'u)2  =  4fp?u-  g2fpu  —  03. 

Art.  279.    If  in  the  above  equation  we  use  Weierstrass's  notation  and 

ds 
put  fpu  —  a,  and  fp'u  =  —  — -i  Art.  256,  we  have 

du 


a.  C             ds 
u  =  ±  I     = 

J  v  4  s3  —  0o«  — 


or 

02*  -  03 


agreeing  with  the  results  of  Chapters  VIII  and  XIV.     No  confusion  can 
arise  from  the  fact  that  here  we  have  written  s  for  the  variable  t  before 
used.    The  double  sign  is  accounted  for  by  means  of  the  Riemann  surface 
of  Art.  143. 
Since  *  =  oo  for  u  «-  0,  we  may  write  this  integral  in  the  form 

/     2il1/i-jL_A.     J'    28,V        4«°      *W 
J.  V        4«2      4s» 

*  See  for  example,  Humbert,  he.  eit.,  p.  204. 


or 

It  follows  that 
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If  we  consider  values  of  a  lying  in  the  neighborhood  of  infinity  so  that 

1  — &-  — £2-  >  0,  we  may  expand  the  integrand  in  a  power  series  and 
4s2      4s3 

then  integrate  term  by  term.    We  thus  have 

All  the  coefficients  of  this  power  series  are  clearly  functions  of  g2  and  gz 
with  rational  numerical  coefficients. 

When  this  series  is  reverted,  it  is  seen  that  —  may  in  the  neighborhood 

of  the  origin  be  expanded  in  powers  of  u;  and  it  is  also  evident  that 
s  =  pu  may  be'  expanded  in  the  neighborhood  of  the  origin  in  a  power- 
series  whose  coefficients  are  integral  functions  of  g2  and  g$  with  rational 

numerical  ^coefficients.     The  functions  ru  «-     ,v  *&&   log* au  have  the 

a(u) 

same  properties,  and  by  passing  from  the  logarithm  to  the  exponential 
function,  it  is  found  that  the  same  is  also  true  of  the  function  au,  so  that 
the  development  of  au  in  the  neighborhood  of  the  origin  is  such  that  all 
the  coefficients  are  integral  functions  of  g2  and  gz  with  rational  numerical 
coefficients.  The  sigma-function  is  therefore  a  function  of  u,  g2,  gz.  A 
method  of  determining  the  coefficients  of  au  by  means  of  a  partial  differ- 
ential equation  is  found  in  Art.  336. 
Akt.  280.    It  follows  from  the  equation  above  that 


« \        20  s2      28  s3      \\s*)J  S 


a^l\l  +  Ml  +  BL  +  ((L))l 
v?\        20«2      28«a     VVW/) 

Hence  as  an  approximation  (up  to  terms  of  the  order  ua)  we  have 

8 

If  then  on  the  right-hand  side  of  the  last  equation  we  write  —  for  «,  we 
have  ,  „2 

8  "  ***  =  h  +  *  +  .20tt2+  28u4+((w6))- 
Writing     pu  =  —  +  *  +  c2u2  +  c3w4  4-  cju6  4-  •  •  •  4-  CjU2A~24-  •  ■  •  ,  it 
follows  that  c2=&g2    and    c3=  ^03. 

We  shall  express  the  other  constants  c4,  C5,  .  .  .  through  these  two  quan- 
tities. 
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Prom  the  relation  . 

(fp'u)2  =  4  fgfiu  -  g&u  -  gB 

we  have  through  differentiation 

2  §f/w  fj/'u  -  12  jp2^  ff/w  —  g2f/u, 
or,  if  we  give  to  u  such  values  that  p'u  ^  o, 

p"w  -  6  efiu  -  22  .       (Eisenstein,  CreUe,  Bd.  35,  p.  195.) 
Multiplying  through  by  u4  we  have 

*  • 

(A)  u  4fp"u  =  6  u4$Pu  —  $  g%u\ 

From  the  equation 

fpu  =  -^  +  *  4-  C2tt2+  c3w44-  •  •  •  4-  can21'2  +  •  •  • 
it2 

it  follows  that 

o 

p'tt  =  _.£  +  *  +  2c2u  4-  4c3u84-  •  •  •  +  (2  X  -  2)c1u2i-5*+  -  .  •  , 

ft  t 

p"ti  =  -^4-*  +  2c24-3.4c3ti24-  •  •  -+(2>l-2)(2>l-3)citt2i-4+  .  .  .  , 

or 

u4p"u=6  4-  *  4-  2  c2u4  +  3  •  4  c3u64-  •  •  •  +  (2  >l  -  2)(2  >l  -  S)cxu2x  +  .  .  .  . 

We  also  have 

u2pu  «  1  +  *  4-  c2u44-  c3w64-  •  •  •  4-  ciu21  4-  •  •  •  , 
or        u2fpu  =  •  •  •  4-  Cxu21  4-  Cj-iu2*"2  4-  •  •  •  4-  Ci-Vu2l'2v  4-  •  •  •  4-  1; 

and  consequently 

6[w2|mP«.  •  .  4-6*2cAw2*+6    2)   c»A-v"21  4-  •  •  •  , 

v-2 

where  we  have  written  down  only  the  terms  that  contain  u21. 

Writing   these   values  in  the  equation   (A)  above   and   equating  the 
coefficients  of  u21,  we  have  * 

v-a-2 
12cA4-6    2)   c9cl-w-&X-2i)(2X-2)ch 

v-2 

3  -1-* 

or 


°l"  (2i  +  nu-s\  S  c*Ci-"      (^>3)- 


(2i  +  l)(i-3)  v^2 

This  is  a  recursion  formula  by  means  of  which  each  of  the  coefficients 
ex  in  the  development  of  fpu  may  be  expressed  through  coefficients  with 
smaller  indices. 

*  Cf.  Schwara,  Formdn  und  Lekn&tze,  etc.,  p.  11;  the  Berlin  lectures  of  Prof. 
Schwarz  have  been  freely  used  in  the  preparation  of  this  Chapter. 
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We  have,  for  example, 

or,  since  c2  =  A  £2,  it  follows  that 


and  similarly 


C4=  2*  .3 .  p9*'1 


c. laaZa — , 

*    2*. 5. 7. 11 

*     2*.13\7       2-3-5V 


c»= 22-22 ,  etc. 

^     2«.  3- 52.7. 11 


We  may  therefore  write 


ou,  =  1  +  *  +  -22- u2  +  -&-  u*  +  — 2^_  u«+ 
■^      u2  22-5  22-7  2*.3-52 


rtt  =  I  +  * 22—  «3 22_  Ms 32 ui 

*•        «  22-3.5  22-5-7  2*.3.52«7 

^  „  „  +  *  _  _222ff 2S«I_U7 . 

2*. 3- 5      23-3.5-7 


Art.  281.    We  saw  in  Art.  268  that 
If  we  make  the  condition  that  |  u  |  <  w,  we  may  write 

i    =  1  +  «.  +  «!  +  ..  .  +  ^L  + 


•    • 


» 


w  —  U        W        102        IT3  tl?n  +  * 

This  equation  differentiated  with  respect  to  u  becomes 

1  1,2m,  ,  mi91'1  , 


•  • 


(w  —  u)2      w2       w3  tr»+i 

It  follows  at  once  that 

.    ?  (w  -  u)2      w2)      ^    ir»      f    «'4  T    u*+l 

We  note  that  all  terms  in  which  w  appears  with  an  odd  exponent  vanish, 
since  a  value  —  w  belongs  to  every  value  +  w. 
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If  then  we  write  n  —  1  =  2  A  —  2,  or  n  =  2  A  —  1,  and  compare  the 
above  expression  with 

fpU  =  -r  -f  *  +  C2U2  +    •   •    •    +  CXU2k~2  +    •    •    •    , 


it  is  seen  that 


«-G"-i>S'dii 


It  follows  from  the  results  of  the  preceding  Article  that  2)'  —  may  be 

integrally  expressed  in  terms  of  g2  and  g&    This  is  a  very  remarkable 
fact  (cf.  Halphen,  Fonct.  EUip.,  t.  I,  p.  366). 
In  Art.  272  we  saw  that 

^  _  cPlog  au  =  _d_/     </iA 
du2  dw\      au/ 


or 


auo"u  —  (t/u)2 

«"> (So?- 


The  function  tm  is  uniformly  convergent  for  all  values  of  u  in  the  finite 
portion  of  the  plane.  The  same  is  true  of  a'u  and  a"u.  Hence  it  is  seen 
that  fpu  may  be  expressed  as  the  quotient  of  two  power-series  that  are 
uniformly  convergent  for  all  values  of  u  in  the  finite  portion  of  the  plane. 
We  saw  in  Chapter  XI  that  the  functions  snu}cnu,  dnu  have  the  same 
property.  In  Arts.  262,  324-326  we  consider  the  analogues  of  these  three 
functions  in  Weierstrass's  Theory. 
Art.  282.    Another  expression  for  the  function  <qu.  —  We  write  (cf .  Art.  60) 

uiti 

t  =  e", 

and  we  shall  first  derive  a  function  of  t  which  behaves  at  the  origin  in  the 
same  manner  as  pu.    The  development  of  t  in  the  neighborhood  of  u  =  0  is 

a)        1  *2\to  J 


... 


or 


urn 


1    urn  ,        1       AmY 


2 


to  (  \-2  to        1  •  2  •  3\  a  / 


We  note  that  t  —  1  becomes  zero  of  the  first  order  at  the  point  u  =  0 
and  at  all  other  points  where  t  has  the  value  1.  The  totality  of  all  these 
points  is  expressed  through 


u  -  2/£0>(/i  =  0,  ±  1,  ±  2,  .  •  •  ). 
The  function 

0  -  1)2^  _  «V  J  x  +  ujn  +  i/2SEtV  + 

to2    (      .     to        12\  a>  / 

becomes  zero  of  the  second  order  at  all  the  points  u  =  2  fiaj. 


... 
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Let  g(l)  be  an  integral  function  of  t  which  does  not  vanish  for  1  —  1. 
The  function 

git) 

it  -  I)2 

will  therefore  be  infinite  of  the  second  order  for  the  vahie  u  =  0  and 
for  all  the  values  u  =  2  pa*.  Hence  this  function  behaves  at  these  points 
in  the  same  way  as  does  the  function  pu. 

We  may  write  g(t)  =  a  +  bt  +  cP,a,b  and  c  being  constants.    It  follows 
that 

g(t)      ^  a  +  bt  +  d2 

(t  -  I)2  (<  -  l)2 


Since  t  =e  m ,  it  is  seen  that  fi  may  be  derived  from  I  by  writing  2  u  in 
the  place  of  u  in  the  expansion  of  L 
Accordingly  we  have 

git) 
(t  -  I)2 

•  iTt    i  w»  i      1    /um\2  .  1  i     Ti    i  2im  .     1    /2um\2  ,  1 

ttVr,     .    M7Ti    ,     1  /UJTtV  .  1 

-ffl     l-  *  aU,„  '   L     * "[i-^cw)} 

We  wish  that  the  following  conditions  be  satisfied: 
First.  The  term  which  becomes  infinite  of  the  second  order  must  be  of 

the  form  — • 
u2 

Second.  The  term  which  becomes  infinite  of  the  first  order  must  not 
be  present. 

Third.  The  constant  term  in  the  development  of  the  function  in  powers 
of  u  must  be  zero. 

To  fulfill  the  first  condition  we  must  have 

—  5^  a  4-  6  +  c      J_  . 
n2         u2  u2' 

for  the  second  condition,  we  must  put 

it*  L    w  u         <o     U  (0  u  J 

or  c  —  a  =  0. 
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From  the  first  condition  it  follows  that 

&  =  -*--2a. 

These  values  substituted  in  ,  ^\n  cause  this  function  to  become 

(1  -  *)2 

(t  -  l)2  CO2   (<  -  l)2  ' 

The  constant  a  must  be  so  chosen  that  the  third  condition  above  may  be 
satisfied. 
We  note  that 

**-*-*  =  ™Eifl  +  l(l 


and  since 


it  follows  that 


[i+my+---} 


t  1 


{t-  l)2        (**-*-*)2 

-  1 


('-1)2  ¥[-  f2e?7+  •  •  •] 


_. 12V 


U7ri\2 


u2*2 
w2 

and  consequently  that  the  third  condition  may  be  satisfied,  we  must  have 

L*! 

12  w2' 

Noting  that  ft  -  t~*       .    *u 

— — —  =  sin  — —  i 
2%  2u 

it  is  seen  that  „2 

•  _ 

g(t)    _  a  _       q>2       =a+       ** 

«-l)2  f2isin^)2  Wsin2^ 

V  2^/  2<o 

We  have  thus  shown  that  the  function 


W  Lin2; 


£2) 

(J-l)2      V2^/|c;t,2HL      3 

2w 


corresponds  in  its  initial  terms  with  the  development  of  pu,  so  that  it 
differs  from  pu  only  in  quantities  which  become  infinitesimally  small  of 
the  first  order  when  u  becomes  indefinitely  small. 
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Art.  283.    We  had 


*"      "2     7  \(u-w)*      u?) 


The  quantities  w  may  be  distributed  into  two  groups.  The  first  group 
contains  all  values  w  for  which  /i'=  0,  so  that  w  =  2/iw.  The  second 
group  contains  those  w'a  for  which  /SO,  so  that  w  =  2  p. <o  +  2  /iV. 
If  then  we  let  a/  become  infinite,  the  values  w  of  the  second  group  become 
infinite,  and  we  have 

<?(«)Wroo)=-L  +  S'j(M_i^)2-^-L_5j. 

It  is  seen  from  Art.  22  that  this  expression  is  none  other  than  the  function 


(t  -  D2 

If  then  the  period  2  a>'  becomes  infinite,  the  function  pu  is  represented  by 

1  1 


0 


g(0     =  /jlV 

-  I)2     V?«/ 


I 


sin2^ 
2a> 


Art.  284.    We  shall  next  write  (cf.  Eisenstein,  loc.  cit.,  p.  216) 


F©--5* 


2        * 


<02  (*  -  l)2 
and  we  shall  seek  to  express  *  pu  through  t  even  when  the  second  period 


nu 


2  id'  is  finite.    F(t)  being  a  rational  function  of  t  =  6  "    remains   un- 
changed when  u  is  increased  by  w  +  2  w;  but  when  u  is  increased  by  2  a/ 

then  e  "  =  e  m  t    Weierstrass  used  the  letter  h  to  denote  the  quan- 

tity  e  •  ,  which  Jacobi  denoted  by  g.    In  Art.  86  we  wrote  —  =  a  +  ifi, 

where  ft  >  0.     From  this  it  is  seen  that 

and  consequently  i  ^  i  =  e-/k 

Noting  Art.  81,  it  is  evident  that  we  may  always  choose  a  pair  of  primitive 
periods  so  that  I A  I  <  1. 

Since  t  becomes  h2t  when  u  is  increased  by  2  <o',  it  follows  that  when  u 
becomes  u  +  2  a/  F ^  becomes  F(A2*), 

F(fe20  becomes  F(hH), 

F(hH)  becomes  F(hH), 


*  See  also  Halphen,  Fond.  EUip.,  1. 1,  Chap.  XIII. 
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If  we  consider  the  infinite  series 

(SO  F(*)+  F(A2*)  +  F(M0+  •  •  •  +F(A2»0  +  •  •  •  ,     ' 

then,  if  u  is  increased  by  2  a/,  each  term  becomes  the  following  term. 
Hence  the  series 


•  •  • 


+  F(A20+  F(A40+  •  •  •  +  F(**»0  + 
F(0 

+  F(A-2fl+F(A-40+  •  •  •  +F(&-2"0+  •  •  • 

is  a  doubly  periodic  function  having  the  two  periods  2a>,  2  a/.  At  the 
point  u  =  0  and  all  its  congruent  points  this  functibn  becomes  infinite 
of  the  second  order;  for  then  t  equals  unity  or  some  even  power  of  h. 

Art.  285.  We  shall  next  show  that  this  series  is  absolutely  conver- 
gent for  all  points  except  the  origin  and  the  points  congruent  to  it. 

We  limit  u  to  a  region  in  which  \u\  <  R,  where  R  may  be  arbitrarily 
large,  but  finite.  The  quantity  t  has  everywhere  within  this  region  the 
nature  of  an  integral  function  and  is  different  from  zero. 

Further,  since 

urn 

it  is  seen  that 


so  that  1 1 1  becomes  a  maximum  with  ft,  that  is,  with  R{— )• 
If  we  put  u  =  a/,  then  is  \0J  / 

If  M  is  the  greatest  value  that  R[— J  can  take  for  values  of  u  within 

the  region  in  question  and  m  the  smallest,  it  is  always  possible  to  find  an 

integer  no,  say,  such  that 

—  no(3n  <  m 

and  M  <  no  fix. 

Hence  for  this  region  there  exists  the  inequality 

-  no/fcr  <  R(^)<  WW?*, 

and  consequently,  since  |  h  |  =  e***,  it  follows  that 

|fcn°l<l*|<|fc-n°|. 

Since  F(0  — -0 r*,  it  is  seen  that  in  the  first  term  of  the  in- 
ter (t  —  l)z 

finite  series  (S')  there  appears  (1  —  02  in  the  denominator;  in  the  second 
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term  there  appears  (1  —  h2t)2  in  the  denominator;  in  the  third  term 
there  appears  (1  —  hH)2  in  the  denominator;  •  •  •  . 

The  greatest  absolute  value  that  t  can  take  within  the  fixed  region  being 
<  |  A"*0 1,  the  greatest  absolute  value  that  h2nt  can  take  in  the  same 
region  is  <  |  fc2n_no  | .  If  then  we  choose  2  n  =  n0,  then  is  |  h2nt  |  <  1. 
In  the  series  (S')  we  separate  from  the  remaining  series  those  terms  (finite 
in  number)  in  which  h  occurs  to  a  power  less  than  n0. 

The  denominator  in  any  of  the  remaining  terms  is 


where 

and  consequently 


(1  -  h2H)2, 
\h*H\<\h*+—\9 

1  -  |A2'*|>  1  -|*"«|. 


We  therefore  diminish  the  denominator  of  the  terms  in  question  if  instead 
of  (1  —  h2H)2  we  write  (1  —  |  h"*  |)2,  and  consequently  we  increase  the 
value  of  the  term  F(h2H). 

The  numerators  of  the  terms  which  have  been  separated  from  the  first 
no  terms  are 

h2n*t,        A2*+2J,        h2no+H,  •  •  •  , 

which  is  a  geometrical  series  whose  common  ratio  is  less  than  unity.  It 
follows  that  the  series  (SO  is  absolutely  convergent  for  the  region  in 
question.  It  follows  also  (see  Osgood's  Lehrbvck  der  Funktionentheorie, 
pp.  72,  259)  that  this  series  is  uniformly  convergent  and  represents  an 
analytic  function.    The  terms 


F(fl+ W0+ W0  + 


•        a        • 


which  also  belong  to  the  series  (S')  but  which  were  not  taken  into  con- 
sideration above,  do  not  affect  the  question  of  convergence,  since  they 
constitute  a  finite  number  of  finite  terms. 

We  shall  next  establish  the  convergence  of  the  series 

(S")  F(t)  +  F(h-2t)+  F(h-H)+  ..-. 

We  may  write 

7T2        /-1 
F(t)  -  -  i        l 


w2  (1  -  J-1)2 


-.2  A2/-1 

F(h~2t)  =  -  — — . 


By  separating  a  finite  number  of  these  terms  from  the  series  (S")  it 
may  be  shown  as  above  that  the  remaining  terms  are  less  than  the  corre- 
sponding terms  of  a  decreasing  geometrical  series. 
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It  follows  that  the  series 

+  F(h*t)+  F(h*t)+  •  •  • 
(S)  F(t) 

+  F(h-*t)+F(Ji-*t)  + 


•     •     • 


is  absolutely  and  uniformly  convergent  in  any  interval  that  is  free  from 
the  points  u  =  0,  u  =  w. 

This  series  therefore  represents  a  one-valued  doubly  periodic  function  of  u 
which  for  all  finite  values  of  u  has  the  character  of  an  integral  or  (fractional) 
rational  function.  At  the  points  u  =  0  and  the  congruent  points  this  func- 
tion becomes  infinite  of  the  second  order. 

Art.  286.  We  note  that  F(0)=  F(oo)=  0.  It  is  also  seen  that  the 
series  (S)  has  the  same  periods  and  becomes  infinite  of  the  same  order 
at  the  same  points  as  the  function  pu.  Two  doubly  periodic  functions 
which  in  the  finite  portion  of  the  plane  have  everywhere  the  character  of 
an  integral  or  (fractional)  rational  function  and  which  become  infinite 
of  the  same  order  at  the  same  points  can  differ  from  each  other  only  by  a 
constant  (Art.  83).     Hence  the  above  series  can  differ  from  pu  only  by  a 

constant,  which  constant  it  will  appear  later  is  —  2.. 

Further,  put  z2  for  t,  retaining  the  notation  of  Weierstrass,  as  no  confu- 
sion can  arise  between  the  z  used  here  and  the  z  formerly  employed. 


u»t 


It  follows,*  since  z  =  e2**,  that 

ri      n2\         1  *v°       ft2"*-2  "y        ft2**2 

*"  w      ajttiz-z-1)2     nt{(l  -ft2"*-2)2     ^0  -&2n*2)2 

where  ft  =  e  m  =»  q. 
In  order  to  determine  the  constant  tj,  it  follows,  when  we  expand 

z  =  e2m    and    z~l  =  e    2* 

that  f-f-i-!«D}i  +  I/H5Y+  ... 

w  (        6\2ci>/ 

and  consequently 


We  note  that 


-z-1)2  k2u2(        3-4    a)2 

TC2  I         1  V         1,1        *2        „    2V, 

or  \z  —  z-1/       ul      3*4  or 


*  See  Schwarz,  Formeln  und  Lehn&tze,  etc.,  p.  10. 
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If  we  write  this  value  in  the  above  expression  for  §pu,  we  have 

\  +  *  +((«*))  =  -  2  + 1  +  -L  ^ +((««» 

r2  V      2fe2» 


It  follows  that  * 


-5  Si™ +«"»>■ 


n-oo 


-a'+J-zg-jgy    2/»2"    =0 

<o      12  w2      w2ntj(l -A2")2 


or 


o  jil-   V       4 ft2"      I 


The  above  expression  for  pu  is  not  unique,  since  the  period  2<o  may  be 
chosen  in  an  indefinitely  large  number  of  ways. 

Art.  287.  Since  the  steries  derived  in  the  last  Article  is  uniformly 
convergent,  we  may  integrate  term  by  term.  If  in  this  integration  we 
make  a  suitable  choice  of  the  constants,  we  again  have  a  convergent 
series. 

Multiplying  the  series  by  —  du,  it  follows  through  integration  that 


{*--(tt)-±+*+((l4*)) 


u 

n-oo 


tt       aipg  +  g-1  ,    y  \    2  ft2"*-2  2 ft2"   ) 

~Va)  +  2a)lz-2-1  '   ^M-ft2"*"2      l-ft2"J 

*y   {    2ft2"*2  2ft2"    >] 

^  h-ft2**2    i  -ft2"^' 

where  the  choice  of  constants  has  been  such  that  the  constant  terms 
occurring  in  the  expressions  under  the  summation  signs,  when  expanded 
in  ascending  powers  of  u,  are  zero,  this  being  already  the  case  on  the 
left-hand  side  of  the  equation. 
The  above  formula  simplified  may  be  written  f 


n-oo       _  .«  «  f»-00 


a  to  2a)(z  —  z-1       f*.  1  —  ft2"*-2       ^  1  —  ft2"*2  > 

If  with  Eisenstein  (loc.  tit.,  p.  215)  we  note  that 

2ft2"*-2  2A2"*-2     ,  -       -      *ft-"  +  *-ift"     f 


1-ft2"*-2      1-ft2"*-2  zft-"-*-1*' 

*  Schwarz,  loc.  cit.,  p.  8. 
t  Schwarz,  loc.  cit.,  p.  10. 
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and  further  that  .  , 

Z  +  Z~l         n    „    7t  Z  —  Z~l  .        TZ 

— - —  —  cos-—  <d,     — — - —  =  sin  —  a>, 
2  2u  2i  2w 

it  is  seen  that  the  above  expression  may  be  written  * 

c„  =  £!(u)=lu  +  ^-fcot^  +  V  \CotJL(u-2nw')-i\ 
a  to         2  col      2co      ^2X  (       2oj  ) 


+  2   Scot^-(u  +  2n^/)+iiT 
nil  '       2*>  )J 


It  is  evident  that  the  constant  term  of  the  series  is  zero;  for  if  u  is  changed 
into  —  u,  the  right-hand  side  of  the  series  takes  its  opposite  value  and  is 
consequently  an  odd  function  of  u. 
If  u  is  increased  by  2  oj,  the  quantity  z  becomes  —  z,  for 

(«  +  2w)ni  tun* 

It  follows  at  once  that 

£(u  +  2<o)=2t)  +  ^(u), 
a  a 

or  £(u  +  2  to)  =  £u  +  2  9. 

Writing  w  =  —  o>  in  this  formula  we  have  (cf .  Art.  258) 

where  rj  is  finite  since  —  (oj)  is  finite. 

We  saw  that 

p(u  +  2  <o')  =  §pu. 

Multiply  both  sides  of  this  formula  by  —  du  and  integrate.    It  follows  that 

-(u  +  2a/)=-(u)+2i/, 

or  £(u  +  2  a/)  =  £u  +  2  ^', 

where  if  is  the  constant  of  integration. 
Again  writing  u  =  —  m',  we  have 

By  interchanging  a>  and  wf  in  the  preceding  Article,  it  may  be  shown  that 


where  Ao=  e  </. 


?  6       *  (1  -  fto2n); 


*  Schwara,  foe.  tit.,  p.  10;  see  also  Halphen,  Fond.  Ellipt.,  1. 1,  p.  425;  Tannery  et 
Molk,  Fond.  Ellipt.,  t.  II,  p.  237. 
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From  the  formula 

fpu  =  -  —  log  <ru  «  - (ti) 

du*  du  a 

it  follows  that  (cf .  Art.  258) 

where  pu  =  s    and    du  = 4?  • 

The  constant  of  integration  on  the  right-hand  side  is  so  chosen  that  for 
sufficiently  large  values  of  s  the  series  on  the  right-hand  side  is  (cf .  Art.  279) 

J    VS  L  24  s2      40  s3  J 


Wet 


Art.  288.    If  u  is  increased  by  2  a/,  then  2  =  e2"  becomes  z  •  A.     We 
consequently  have 


o>         2(o(hz  —  h~1z-1      7,1- 


n"°°    2A2w-2z-2 


ft2n-22-2 


_  ^     2ft2n+2z2    J      2i?<«/ 


Comparing  this  formula  with  the  one  given  above  for  £u,  we  note  that 
here  under  the  first  summation  the  new  initial  term  is 

2z~2                                              2j.2-i 
- ,  which  may  be  written  = —  1, 

1  —  Z~2  Z  —  Z'1 

and  consequently  the  first  summation  is  transformed  into 

n-oo 


z_+z~l       ,    ,    ^     2h2nz~2 
z 


+  z-1  __  1    ,    ^     vn'^z-" 


n-1 

while  the  second  summation 

£,  1  -  A2»  +  222  beC°meS   1  -  A2*2         R4i  1  -  A2"*8 

We  further  note  that 

hz  +  h-lz-l  =  fe2^2+  x  ^  _  }fi#+  i 

hz-h-tz-1      h2z2-l  1-A2*2' 

It  follows  at  once  that 

CV    ^       '     C  '      ^  a>         2  J      1-A2*2  I-*2*8! 
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so  that 

V         w         2(1-W         ) 
or  finally  (cf.  Art.  259) 

We  have  assumed  always  (Art.  86)  that  R  [  — . )  >  0. 

W 

Art.  289.     Following  a  method  given  by  Forsyth  (Theory  of  Functions, 
p.  257)  we  offer  another  method  of  proving  the  formula  last  written. 

Consider  the  period-parallelogram  with  vertices  0,  2  to,   2  a/,  2a>"  = 
2" +  2*/.  2o/ 

By  sliding  this  parallelogram  parallel 
with  itself,  it  may  be  caused  to  take         ti0-tw=tta  /        uo-reja/Utt 
a  position  such  that  for  all  points  on 
its  boundary  and  within  the  interior 
(except  the  point  u  =  0)  the  function 

£u  has  the  character  of  an  integral  ii  u^+2cbj*ui 

function,  being  of  the  form  Fig.  71. 


<u  -  i  -  k92U*  ~  lio"3*5 — 


It  follows  that 


I  (Aidu  =  2  7ri, 


where  the  integration  has  been  taken  over  a  small  circle  about  u  ■■  0. 

Since  this  integral  is  the  same  as  that  taken  over  the  parallelogram 
uqU\U2Uzj  we  have 

2;ri=*   /    £udu  +  I    £udu  +  I    £udu+  I    £udu) 

%/Ut  t/Ui  «/Ut  «/U) 

or 

2,ri  -  p1^  -  C(^  +  2cc/)]du  +  /^[Cfa  +  2a>)-  Cu]du 

-  /     -  2  i^'dii  +  /     2  t)  du  =  -  4  rfta  +  4  70/. 

t/tlQ  l/Uo 

Art.  290.    If  we  multiply  by  du  the  expression 

-(u  +  2u)"(ti)+2ifc 

we  have  through  integration 

log  o(u  +  2  a))  =  log  <ru  +  2  ^u  +  c, 
or 

ff(w  +  2<u)  =  oue2*"^. 
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If  the  value  —  to  is  given  to  u,  it  is  seen  that 

<*=  _  e2^m 
We  consequently  have 

a(u  +  2w)  =  -e2'<u+ftMu). 

If  —  u  is  written  for  u  in  this  formula,  we  have 

o{u  -  2  a>)  =  -  e-2'<«-*><7u. 

Combining  these  formulas  into  one  formula,  we  may  write 

(A)  a(u±2o>)  =  -  c±2,(u±«) a(u). 

In  a  similar  manner  it  may  be  shown  that 

(B)  a{u  ±2^)  =  -  e±2''<«±-0<7(u). 

Further,  if  2  3  =  2  pa>  +  2 go/,  where  p  and  g  are  positive  or  negative 
integers  (including  zero),  it  is  seen  that 

a(u  +  2S)=  <7(u+2pw  +  2gw')  -  Ce2**ue2«''«<ra. 
Writing 

2p?  +  2gi?'=2iJ, 
it  follows  that 

<x(u  +  2  5))  =  Ce2*uou. 

To  determine  the  constant  C,  write  w  =  —  5  +  v,  where  v  is  a  very  small 
quantity.     It  follows  that 

a(w  +  v)  =  -  Ce-255+2*M5  -  *>)• 
If  we  develop  by  Taylor's  Theorem,  it  is  seen  that 

(C)  a(a>  +  t>)=  *(5)  +  t></(3)  +  •  ■  •   -  -  Ce-2**+2~**o(Z  -  *>)• 

Two  cases  are  possible: 

(1)  either  |  a(S>)  |  >  0,    or 

(2)  |  a(5)  |  -  0. 
In  the  first  case  we  have  by  writing  v  =  0, 

a(5)=-Ce-2**<7(5). 

It  follows  that  C  =  -  e2**, 

and  consequently 

a(u  +  2  5)==  -  e2«(«+*><;(u). 

/n  *fee  second  case  we  have  by  developing  both  sides  of  (C) 

^(»)  +  ((*))  -  Ce-2'5+2^[(7/(5)  +  ((*))]; 
or  by  making  v  =  0, 

C  =    +  6*1* 

It  follows  that 

(j(tt  +  2S)«±  e2?(tt+s>(7(u) 

according  as  we  have  case  (2)  or  case  (1)  respectively. 


THE   WEIERSTRASSIAN  FUNCTIONS   pu,  ft*,  mi.  341 

The  quantity  a(Z)  vanishes  when  p  and  q  are  even  integers.     We  may 
therefore  write  the  general  formula 

o(u  +  2jxo  +  2ga/)  =  (—  l)w+P+9e2(*«+««')<u+'*'+«',')<7tt. 
Art.  291.     We  derived  in  Art.  287  the  formula 

<t  t  \       *  3       ,    7Ci  \z  +  z'1    ,  ^     2fe2wZ"2         ^    2ft2*22     ? 

a  <o         2<o(z  —  z-1      **l  —  h2nz-2      ^*l  —  h2nz2) 

which  is  uniformly  convergent  within  the  period-parallelogram  (vertices 
excluded).    If  this  series  is  integrated  term  by  term,  it  follows  that 

tt  it 

When  u  =  0,  we  have  z  =  1,  so  that 


Pog<ro]*-o=C+riogsinp.l 

L  2  a>Ju_< 


or  log 


It  follows  that  * 


fii-Kfa5))  1      _  c 

hr£+((^3))      • 

\2a  Jt*-o 


-  -ff ) 


and 

W  K  2%         V-      1-A2*         nl-fe2n 


where  w  =  2  an?, 
a/ 


Writing  —  =  t,  it  is  seen  that 


CO 


1  —  fe2ng-2  _  sin[(y  —  rn)n]      x_  sin[(m  —  v)iz\  _x 
l-h2n  h-n-hn  sinnnr       *     ' 


with  a  similar  formula  for 


2i 
1  -  h2nz2 


1  -h2n 
It  follows  that  f 

(2)     <m  =  e^ ^ sin «r TT sinKnr  ~  ^e-"'  TT SalfiSL+^e-*, 

;r  n         sin  nix  n         sinnnr 

or 

n  — oo 

—         2«-b«  2  a>  . tt  / 1        sin27ri'  \ 

au  =  e£^°  —  sin  i?v  I  I  [  1 — —  )• 

n  ^-Jj  \         sin%nr/ 

*  Compare  this  function  with  Eisenstein's  x-f unction,  loc.  cii.,  p.  216. 
t  Schwarz,  loc.  tit.,  p.  8.     Formulas  (2)  and  (3)  are  precisely  the  same  as  those 
derived  by  Jacobi  for  H(u)  [Werke,  I,  pp.  141-142]. 
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The  formula  (2)  may  be  written 

/o\                                 2mbii2w  .    „    t-t1  —  2fc2wcos2wr  -f  h4n 
(3)  au  -*~—tmv*TL (1  _  fe2n)2 

Since  2  w  may  be  chosen  in  an  infinite  number  of  ways,  it  is  seen  that  au 
may  be  expressed  in  an  indefinite  number  of  ways  in  the  form  of  a  simply 
infinite  product.  Through  logarithmic  differentiation  of  formula  (3)  it 
follows  that 

ru  =  -2-  cot  m  +  2  -nv  +  —  V  - 

2  to  to  n^  1 

Noting  that 

=  l+w  +  u2+  ...  -f  um+  •  •  •         ( |  u  |  <  1), 

1  —  u 

it  is  evident,  if  u  =  r(cos  0  +  i  sin  0),  that 


2  7rnv°  A2nsin  2  vk 

nmtl  .       2/i2ncos2wr  +  /i4w 


2  r  sin  0 


m-oo 


1  —  2  r  cos  0  +  r2 


=   2)  2  rm  sin  to0, 


m-l 

an  identity  which  is  true  for  complex  as  well  as  for  real  values  of  r. 
If  we  put  r  =  h2n,  we  have 

Sft2nsinfl  =  V    V  A2wwsinn0 

,  1  -  A2ncos0  +  fc4n       ^    ^ 

n-l  •  m-l    n-l 

n-oo       , « 

Sh2n       .      . 
— -  sm  na: 
1  —  A2n 

n-l  A       " 

and  consequently  nmX 

zr        .         .    ira   ,   2  k  y£       h2n       .    0 
ru  =  •—  cot  vk  +  -*-  H 2j — —  sm  2  nvn* 

2  to  to        to   ~\  1  —  h2n 

If  we  diflFerentiate  with  regard  to  w,  we  have 

n— oo 

(A)  fpu  =  — ^cosec2  wr  -  -<■ —  V — cos2nwr. 

4  cur  a)       a)2    **.  1  —  ft2n 

The  right-hand  side  of  this  equation  is 

F        u2      20  28  ' 

while  the  expansion  of  cosec2 1  is 

By  equating  like  powers  of  u  on  either  side  of  (A),  we  have  * 

*  Harkness  and  Morley,  Theory  of  Functions,  p.  321 ;  Halphen,  Fond,  ElUpt.,  t.  I, 
Chap.  13 
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Art.  292.    Homogeneity.  —  Write  the  functions  au,  £u,  fpu  in  the  forms 

an  =  a(u;  a),  a/)  -  <r(u;  g2,  g*), 
pi  -  £  (u;  <o,  «/)  =  £(u;  02,  0a), 
pu  =  fp(u;  to,  a/)  -  p(u;  g2,  g*). 

It  follows  at  once  from  the  infinite  product  through  which  the  function  au 
is  defined  (Art.  272)  that 

a(Xu;  Xu),  Xu)')=*  Xa(u;  <o,<o'), 

where  X  is  any  quantity  real  or  imaginary. 

We  also  have 

a'(Xu;  ha,  Aa/)=  af(u;  <o,a)'), 

and  consequently 

C(Xu;  Xu),  Aa/)  =  rC(u;  a>,  <o'), 

fp(Xu;  Xuy  fo)')=  -jpi?(u'>  *>,*/). 
In  the  formulas 

^=22.3.5y'i-,      (73=22.5.7y'i-, 

when  to  and  a/  are  replaced  by  X<d  andio/,  w  becomes  Xw,  so  that  g2  and  g$ 
are  transformed  into 

*£   and    ^3 . 
X*  X« 

It  is  also  seen  that 

The  above  formulas  are  particularly  useful  when  in  Volume  II  we  make  a 
distinction  between  the  real  and  imaginary  values  of  the  argument. 
Art.  293.     Degeneracy.  —  When  a/=»  00,  we  saw  in  Art.  283  that 


fpu  = 


\2<o)    sin2£ru       8 
2(0        J 


We  further  have 

a2  «  22  •  3  •  5  V — ,     a3«  22  •  5  •  7  V — - 

From  Chapter  I  we  have 

m4      32-5;     ^  m6      33.5-7# 
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It  follows  that 

and  consequently  A  _  ^3  _  27  ff,2  ,  0. 

The  discriminant  being  zero,  the  roots  of  the  polynomial 

4 «3-  02«  -  03-  0  -  4(«  -  ei)(8  -  e2)(*  -  «a) 
are  equal.    Further,  since 

e\+ e2+ e&=*  0  and  ex>  e2>  e3, 

the  quantity  ex  must  be  positive  and  e3  negative. 
Two  oases  are  possible:  either  e2  coincides  with  e3,  or  e2  coincides  with  t\. 
In  theflr8t  case:  ea«  e3«  —  \e\\  <72  —  3ei2,   03  —  «i8,   9z>  0; 

a.-^— |fl;   (f-Y-l*;  *a-e-*^«0,   an«  =  sinu,   K  -  £. 
2ffa     \2(u/      2gfi  ei-e8  2 

We  also  have 

£l4  —  «  —  COt- h  r   - — J  M, 

^         au       2o>       2w      3\2o>/ 

(TM  _  eo\^*/  —  sin*—  • 

ft        2<u 

In  the  second  case:  e2  —  e\  —  —  i  e3;  y$<  0, 

-Sea8,  0a- *aa;  *  -  1>  «iw-  — -.  K  =00,  a*  —  00. 

e"+  e-" 


V  2o. 


<„  =  §&„_  J^Cl±4   where    *  -  ^ 

*%*  ■«« 


<n*  =  - e 

17T  2 

When  the  roots  of  the  polynomial 

4  s3-  g&  -  93-  0 

are  equal,  it  may  be  shown  directly  that  the  values  of  *  —  §ra  derived 
from  the  integral 

agree  with  the  results  above. 
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When  both  periods  are  infinite,  then  g2  =  0  =  ga  and  e\  =  0  —  62  ■■  63. 
The  integral  (1)  becomes 

rds  1 

. f     or     8  =  --  =  fpu, 
_     V4  53  "2 

1 

w 

EXAMPLES 

« 

1.   By  making  0/  —  00  in  the  formula 

/  v    «    .    I  10 

au 


•7i(l-y*"l 


derive  the  results  of  Arts.  283  e*  seq.  (Halphen,  ^>c.  c#.,  Chap.  13). 

2.    If  /-  f°         * 

show  that 


■  vi^-.g.g.Jg 


mil 

3.  If  F(t)  is  any  rational  function  of  I  -  e  "  ,  such  that  F(0)  -  0  -  F(oo), 
show  that 

n-oo  n-00 

#(«)  -  F«)  +  ^  F(th**)  +  5j  F(t*-2»)  +  C 

n-1  n-1 

is  a  one-valued  doubly  period  function  of  u. 


CHAPTER  XVI 
THE  ADDITION-THEOREMS 

Article  294.  It  is  the  purport  of  this  treatise  to  consider  as  far  as 
possible  the  ultimate  meaning  of  the  functions  which  have  been  intro- 
duced. The  simplest  functional  elements  have  been  found  in  the  Jacobi 
Theta-functions  which  are  made  the  foundation  of  the  theory.  It  is 
therefore  natural  first  to  develop  the  addition-theorems  from  this  stand- 
point. 

We  have  seen  in  Art.  90  that  there  exists  a  linear  homogeneous  equation 
with  coefficients  that  are  independent  of  the  variable  among  any  n  +  1 
intermediary  functions  $(u)  of  the  nth  order,  which  have  the  same  periods. 
We  may  next  make  an  application  of  this  theorem  for  the  case  n  —  2. 
If  in  Art.  87  we  write 

a  =  2  K,     6  =  2  iK',     n  -  2, 
it  follows  that 

'*(w  + 2  #)=  *(!*), 

2^ 


(I) 


(tt+tm 


4>(u  +  2t7n=e    K  *("). 


Among  any  three  functions  of  the  second  order  which  satisfy  these  func- 
tional equations  there  must  exist  a  linear  homogeneous  equation  with 
coefficients  that  are  independent  of  the  variable.* 
Three  such  functions  are 

e2(w),     H2(w)     and    0(u  -  v)Q{u  +  v),  • 

where  v  is  an  arbitrary  parameter. 
It  follows  that 

C0(u  +  v)Q(u  -  *)  +  Ci92(u)+  C2H2(u)=  0, 

where  the  Cs  are  quantities  independent  of  u.     The  C"s  may,  however, 
be  functions  of  v. 

None  of  these  quantities  can  be  zero;  if,  for  example,  C  =  0,  we  would 
have 

§£4  -  Constant, 
0(u) 

which  is  not  true. 

*  See   Hermite  in  Serret's  Calcul,  t.  II,  p.  797;  and  Koenigsberger,  EUiptische 
Functionen,  p.  368. 
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Writing 

^ /(»),  ^  -  -  9(P), 

we  have 

6(u  +  ti)0(w-t))  =  f(v)  62(u)  +  <Kt>)  H2(w). 

If  we  coraider/(r)82(tt)+0(i>)H2(w)  as  a  function  of  v,  say  ¥(t>),  we 

have 

V(v)  =  e(u  +  v)e(u-  v). 

It  follows  that 

9(v  +  2X)=  ¥(v) 
and 

_2«  (*+**')  ^ 

from  which  it  is  seen  that  ¥(i>)  satisfies  the  functional  equations  (I). 
If  we  write  v  +  2  K  in  the  equation 

(II)  6(t*  +  v) 6(u  -  v)  =  /(*)  62(u)  +  p(tO  H2(u), 

we  have 

6(u  +  v)6(it  -  v)-/(v  +  2K)82M+^  +  2/[)H2(tt); 
and  consequently  through  subtraction  it  follows  that 

\f(v  +  2K)-f(v))eHu)+[g(v  +  2K)-  g(v)]KHu)=  0. 

As  this  relation  is  true  for  all  values  of  u,  we  must-have 

/(i>  + 2  K)  =  /(!>), 

g(v  +  2K)=g(v). 

On  the  other  hand,  if  in  the  equation  (II)  we  write  v  +  2  iK'  for  v,  we 
have  in  a  similar  manner 

/(*  +  2tK0-«*  /(*), 

ff(v  +  2«0-«JC  »(*). 

It  follows  that  f(v)  and  <7(v)  satisfy  the  functional  equations  (I)   that 
were  satisfied  by62(w)  and  H2(u). 
We  thus  have  the  following  relations: 

/(t;)=aH2(t;)+0e2(t;), 

(Ki;)=rH2(tO+ae2(iO, 

where  a,  J3,  yf  d  are  constants. 
When  these  relations  are  written  in  the  equation  above,  we  have 

(1)    e(u  +  v) e(u  -  v)  =[«H2W  +  /?62(r)]62(u) +[rH2(v)  +<S62(i;)]H2(u). 
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To  determine  the  constants  a,  0,  y,  9,  write  v  =»  0.    We  then  have 

e2(u) = p  e2(o>  e2(w)  +  ae2(o>  h2(u), 

°r  62(u)[l  -  002(O)]-  *02(O)  H2(u), 

a  relation  which  can  exist  only  if 

1- 0e2(O) -0    and    £02(O)-O. 


We  thus  have 


0  —  ^  ■       and   d  =  0. 
p     02(O) 


If  next  we  write  u  =»  0  in  the  above  equation,  we  have  a  —  0.  To  deter- 
mine ?-,  we  write  the  values  of  a,  0,  S  just  found,  in  (1),  then  write  u  = 
v  +  i£'  and  note  that  0(t7C')  =  0.    It  follows  that 

1 

r  =  - 


02(O) 


These  values  of  a,  0,  f,  3  when  written  in  the  equation  (1)  give  us  the 

formula 

02(O)0(«  +  v)0(w  -  v)  =  02(»)02(m)  -  H2(»)  H2(w), 

which  is  fundamental  in  the  Jacobi  theory  (see  Jacobi,  Werke,  I,  p.  227. 
formula  20). 
Art.  295.    We  introduced  in  Art.  208  the  following  notation: 

0(2  Ku)  -  0o(u),  M0)  =  &o, 

H(2  Ku)  -  #i  («),  t?i  (0)  -  tf  i, 

Hi(2  £u)  =  02(u),  02(0)  =  02, 

0!(2  Ku)  =  03(u),  03(O)  =  03. 

We  also  saw  in  Art.  215  that 

1      ,0i(Q)      «?*(0)      #« 
V*      H!(0)      02(O)      02' 

©i(0)      03(O)      0S' 
and  in  Art.  217  that 

02  0O(u) 

02  00  («) 

dn2Ktt-?°|^. 

03  0O(«) 

The  addition  formula  above  for  the  function  0  may  be  written 
(1)  0o20o(w  +  v)  0o(u  -  v)  =  0o2(u)  0o2(v)  -  0i2(«)  0i2(w), 


^^mm^ 
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if  in  the  original  formula  we  write  2  Ku  for  u  and  2  Kv  instead  of  v.    In  a 
similar  manner  we  may  derive 

(2)  0»0**i(u  +  V)#0(U  -  *)-  t>i(w)t>o(M)tJ2Wt>3W+  *2(#3Mt>lWt)oW, 

(3)  t>(Jt>2t>2(w  +  t>)#0("  -  t?)=  f?o(w)t>2(w)t>0(v)t>2(v)-  t?i(w)t>3(w)t>l(v)t>3W, 

(4)  t?0t?3*3(w  +  1>)#o(t*  -  «)-  *o(u)*»(u)*o(«W»W-  ^(U)*!^)^^)*!^). 

All  four  of  the  above  formulas  were  also  derived  in  the  table  (C)  of  Art.  211. 
Art.  296.    If  we  divide  equation  (2)  above  by  (1)  we  have 

t?2#3  fli(u  +  v}»o(u  -  v)      Ai(tt)flo(ii)fl2(i0fla(t0  +  MuWiiuWiivWoiv) 
t>02  *o(*  +  «)*o(u  -  v)  ^o2(u)t?02 W  -  *ia(u)*iaW 

that  is, 

4&&a»  [2  *<«  +  •)] 

^m2Ku^cn2Kv^dn2Kv  +  ^cn2Ku^dn2Ku^m2Kv 

l-^sn22Ku^sn'2Kv 

or 

«~  ro  zr  a,,  i  ..\i      sn 2 Xw en  2  /fa;  (in  2  Kv  +  cn2 Ku dn 2 Ku sn 2 Xv 

Sn  I Z  A  (14  •+■  V)  I  == - . 

1       V        "  l-A2sn22Kusn22Kv 

If  we  divide  the  equation  (3)  by  (1)  we  have 

~» ro  ir(».  i  „.\i      cn  2  Ku  en  2  /£i>  —  sn  2  /£w  sn  2  Xi>  dn  2  If  u  dn  2  /ft? 
v        n  l-k2sn22Kusn22Kv 

and  similarly  when  (4)  is  divided  by  (1)  we  have 

dnl2K(u+v)1=*  ^n ^ ^u dn2Kv  —  k2sn2 2 Ku sn2Kvcn2 Ku cn2Kv 

1  l-k2sn22Kusn22Kv 

« 

If  we  write  u  and  v  for  2  Ku  and  2  Kv,  we  have 

,**./...  i  -.\     snuenvdnv  -f  cnudnusnv 
«n(w  +  v)  — - — - • 

1  —  k2sn2u  snh> 
Further,  since  « 

—  snu  —  cnudnu, 
du 

it  foUows  that  ,  d«n«  ,  _    riant* 

snu  — h  snv — - — 

sn(u  +  t?;  =  - 


1  —  &2«n2u  sn2t> 

We  have  thus  shown  that  sn(u  +  v)  is  a  rational  function  of  snu,  snv  and 
the  first  derivatives  of  these  functions  (see  Art.  158). 

Remark.  —  If  for  brevity  in  the  formula  above  we  put  snu  =*  s,  snv  —  s'; 
cnu  =  cf  env  =  d\  dnu  —  d,  dnv  =  d',  it  becomes 

/     .     \     sc'd'+  s'cd 
sn(u  +  v)=  • 

mK    ^   }     i  -  k2s2s'2 
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We  further  have 

v         '  v         '  (1  -  fcW2)2 

•    _(c&-  ss'dd')2 
(1  -AW2)2' 
so  that 

cn(u  +  tO  =  +  — —         ■• 
v    ^   ;     *  1  -  fc  W2 

Writing  v  =  0,  and  consequently  *'  =  0  and  c'  =  1  in  this  formula  it  fol- 
lows that  cnu  —  ±c,  so  that  the  positive  sign  must  be  taken.  We  may 
derive  the  formula  for  dn(u  +  v)  in  a  similar  manner. 

Art.  297.    Addition-theorem  for  the  elliptic  integrals  of  the  second  kind.  — 
From  the  formula 

e2(o>  e(w  +  v)  0(w  -  v)  =  G2(u)  e2w  -  h2(u)  n2(v) 

we  have  at  once 

e*(Q)Q(u  +  v)Q(u-v)  _     _  fc2sn2w  ^ 

e2(u)e2(r) 

This  formula  differentiated  logarithmically  with  respect  to  u  and  v  respec- 
tively becomes 

Q'(u  -f  v)   .  0'(u  —  i?)  __  pQ'fa)  _  __  2  k2sn  ucnudnu  sn2v 
0(u  +  v)       Q(u  —  v)         0(u)  1  —  &2sn2u  sn2v 

&'(u  +  v)  _  Q'(u  —  v)  __  qQ'QO  __  __  2  fc2sn  t?  en  v  dn  v  sn2u 
0(u  -f  v)       0(u  —  v) .        0(v)  1  —  k2sn2usn2v 

Through  addition  we  have 

Q'(u  + v)      0'(u)      ©'M  u2  <     .     \ 

*;         '  -  ^rrr  ""  K7T  =  -  k2snusnv sn(u  +  v). 
0(w  +  v)       0(w)       0(v) 

Since  ZM=frf 

it  follows  that 

Z(u  +  v)  =  Z(w)  +  Z(v)  —  fc2sn  m  snv  sn(u  +  v). 

Noting  that 

Z(u)=  E(u)-u§, 

we  also  have 

E(u  +  t>)  =  B(w)  +  B(v)  —  A2  sn  u  snu  sn(w  4-  t>). 
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Addition-theorems  for  the  Weierstrassian  Functions. 

Art.  298.    The  addition-theorem  for  the  p-function  may  be  derived  as 

follows:  We  note  that  the  difference 

« 

fpu  -  pv 

is  a  one-valued  doubly  periodic  function  which  becomes  infinite  of  the 
second  order  at  the  origin  and  the  congruent  points.  For  all  other  points 
this  difference  is  finite.  The  points  w  =  ±v4-2//a>4-2  ji'oj'ipL,  pf  integers) 
are  the  zeros  of  the  function  pu  —  fpv. 

Another  function  which  has  the  same  zeros  is 

jLt  \      o(u  4-  v)  a(u  —  v) 
^(u)  =  -^ -^ <-. 

Further,  since 

(7(m  +  2<w)=-  e2 «<w+">  <m}     a(u  +  2w')  =  -e2 *'(«+•')  <m, 

it  follows  that 

and  <f>(u  +2(o')=  <f>(u). 

We  note  that  the  functions  <f>(u)  and  pu  —  pv  have  the  same  periods. 

The  developments  of  these  functions  in  the  neighborhood  of  the  origin 
are 

§^-§pv=—  -gw+  ((w2)), 
vr 


*(«)  -  j  -  ^j?  +  (("2» 


It  is  further  seen  that  the  function 

is  doubly  periodic  and  becomes  infinite  in  the  same  manner  and  at  the 
same  points  as  pu  —  pv. 
Other  developments  are 

u2 

a(v  +  u)  =  av  4-  ua'v  H af'v  -f  •  •  •  . 

2 

u2 
<j(—  v  4-  u)  —  —  av  4-  Wv  — —  a"v  4-  •  •  •  , 


or 


.   ,  ,      ^4-[m>^-(^)»ltt»4-((tt*)) 
VU  ;  a2(t;)u24-  ((w6)) 

<£l(t*)  =  -=  +  7T* L     +    ((W2)). 
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Since 

avo"v  —  ((/v)2 

<Pv 
we  may  write 

*i(tO-T-|w +((«■)). 
This  value  substituted  in 

jpw  —  fpv  —  <f>\(u) «  Constant, 

shows  that  the  constant  is  zero. 

We  therefore  have 

Mm  a(u  +  v)  a(u  —  v) 

ozuo*v 

a  formula  of  great  elegance  and  importance.* 

Art.  299.    If  the  formula  above  be  differentiated  logarithmically  respec- 
tively with  regard  to  u  and  v,  we  have 

(A)  -(tt  +  ti)+-(tt-  t>)-  2^  (u)=      P'u 

o  o  O  f?U  —  fpV 

and 

(B)  £(u  +  v)-£  (U  -  V)-  2£(v) ^—  • 

a  a  a  fpu  —  fpv 

Through  the  addition  and  subtraction  of  formulas  (A)  and  (B)  are  de- 
rived the  formulas  f 

(C)  £L{u  +  v)=^{u)  +  2L{v)+\^^U^, 

a  a  o  2  pu  —  fpv 

and 

(D)  Sl(u  -  v)-  *  («)-  ^(»)  +  \*'u  +  «*»■ 

<T  <T  <T  2    pit  —   gW 

These  formulas  are  the  addition-theorems  for  the  f unction  —  (u)  =  r(u). 

a 

Compare  them  with  those  given  in  Art.  297.    The  function  £u  does  not 
have  an  algebraic  addition-theorem.  { 
If  we  differentiate  again  the  formula  (C)  with  respect  to  u  and  v,  we  have 


(E)         P(U±1,)=pw-IAre^ii^] 

2dulfpu  -  fpv  J 


and 


2  ($w  -  fpv)2 


(F>  „(ll:fc,)«^TiAr^Lij^i 


*  See  Schwarz,  foe.  ctt.,  p.  13. 

t  Schwarz,  loc.  tit.,  p.  13. 

t  Daniels,  Amer.  Journ.  Math.,  Vol.  VI,  p.  268. 
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It  follows,  since 

(p'u)2  -  4  j^u  -  g2pu-  03    and    p"u  =  6  $Pu  -  §  p2, 
that  the  formula  (E)  becomes 

(E')  p(u  ±  v)=  pu  -  to"  ~  PP)(6|^u  -  ^(72)-4^u  +  g2gm  +  g«±  g>W» 

2(pu  -  pv)2 

while  formula  (F)  may  be  written 

I7e  ftaw  </w«  expressed  p(u  ±v)  rationally  fhrovgh  pu,  pv,  p'u,  p'v  (see 
again  Art.  158). 

Art.  300.    Through  the  addition  of  the  formulas  (E')  and   (F0  we 
have 

(G)  piu  ±  v)  =  2(gm^  -  igzHgm  +  W)-  g»=F  s>Wa 

2(pw  -  $w)2 

The  function  p(w  +  v)  is  only  infinite  if  u  is  equal  or  congruent  to  —v. 
Since  $>u  is  finite  at  this  point,  it  follows  from  the  formula 


2ou{  pu  —  pv  ) 


that  the  partial  differential  quotient  which  appears  on  the  right-hand 
side  must  be  infinite  for  the  value  u  =  —  v. 
To  observe  the  nature  of  this  infinity,  write 

u  =  —  v  +  A. 
It  follows  that 

s?u^j£v_  y»-y;?  +  -  •  •  -j+.+(W) 

pu  —  jpv       Ap  t>  —  $  h*p  v  +  .  .  .      A 
and  that  ,  . 

±Wu-p'v}_  2l+  .  .  .  . 
du  (  pu  —  pt;  )  A2 

Noting  these  results  we  may  obtain  another  formula  for  p(u  ±  v)  as  follows: 
The  function 


4\pu-  py/ 


is  one-valued  and  doubly  periodic.  It  is  also  finite  at  the  point  u  =  —  v 
and  the  congruent  points.  We  further  note  that  this  function  remains 
finite  at  the  point  u  =  +v.     At  the  point  u  =  0  the  function  becomes 

infinite  as -•     If  then  we  add  to  the  above  expression  the  function 

u 
pu,  we  have  a  doubly  periodic  function  which  remains  finite  everywhere 


364 


THEORY  OF  ELLIPTIC   FUNCTIONS. 


in  the  finite  portion  of  the  plane  and  is  therefore  (see  Art  83)  a  constant. 
It  is  easily  shown  that  this  constant  is  —  §rr. 
We  may  consequently  write 


p(u  ±  v)  =  7  £-^ £-£  I  -  pu-  fpV. 

4L^u-  pr  J 


Art.  301.    If  in  the  formula  just  written  we  put  u  +  v  I or  u  and  —t? 
for  v,  we  have 

pw  +  p(tt  4-  v)  4-  §rr  «*  -1*-^ — - — * — *-  I  • 

4Lp(u  +  v)-  pv  J 

It  follows  that 

f/tt  -  </r  _      f/(u  +v)+  t/v 

ffu  -  fpv  p(u  +  t>)  —  fro 

If  both  sides  of  this  equation  are  developed  in  powers  of  u,  it  is  seen  that 
the  negative  sign  must  be  used. 
In  determinant  form  this  formula  may  be  written 

1,     ffU,  &'u 

1>    &»>  f/v  =  0. 

1,    p(u+v),  -tf(u  +  r) 

By  differentiating  with  regard  to  v  the  formula 

2du   fpu  —  fpv 
we  have 

F  (ft  ±  v)  =  — *■ E— 

2  dudv  pu  —  pv 

=  j    d**8 ^     L-u ± \    W &—]*+ 

(  (fpv  -  fpu)*      2{pv  -  pu)2  )  (  (9"  -  jpv)3      2(pu  -pr)2  } 

Remark.  —  If  in  the  formula  (FO  of  Art.  299  we  write  <o  in  the  place 
of  v  and  observe  that 

4fp?<t)  -  g2fpco  -  03=  4  (pw  -  e0(pw  -  e2)GjXo  -  e3)=  0, 
it  is  seen  that 


or 


From  the  relation 

it  follows  that 

and  consequently  that 


y(u±*)-e1=y'-*fr, 

2(pu  -  ei) 

2     pu  —  ei 
p"u  -  6  p2!*  -  £  ^ 
p"«>  =  6  ei2  -  £  02, 

§?(it±o>)- ci=-  — ^-^ — 

2  $w  —  e\ 
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Further,  since 

(ff>'u)2=  4(gw  -  ex)(pu  -  e2)(pu  -  e3), 

and  therefore  also 
p"u  =  2[(pu  -  ei)Qpu  -  e2)  +  (gw  -  e{)(fpu  -  e3)  +  (pu  -  e2)(pu-e3)J, 

it  follows  that 

p"a>  -  2(6i-  c2)(e!-  e3). 

We  consequently  have 

and  similarly  (u  ±  ^ _  ^  =  (e2-  gQfa-  e?) f 

^u  —  e2 

,(u  ±  «/)-  e3=  (*-«!>(*-*), 

pu  —  e3 

Art.  302.    The  reciprocal  of  formula  (G),  Art.  300,  is 

1        ^ 2(pu  -  fpv)2 

p(u  ±  v)      2(puipv  -  \g2)(pu  +  §w)-  £3  T  p'up'v 

.  _  2(gm  -  gw)2{  (2 fi>U0W  -  jg2)(pu  +  fpv)  -  ga  ±  p'uy'v] 
[2(pugw  -  igr2)(pu  +  §fw)-  gr3]2-  $/2ufp,2v 
Noting  that 

(g/u)2=  4  g^u  -  £2pu  -  g3   and    (p'tO2  =  4  $Pv  -  £2gw  -  gr3, 
it  is  seen  that 
[2(pttgw  -  \g2)(&u  +  &>)-  ffaP-  [4  p3!*  -  £2pa  -  £3] [4  ^v  -  g2po  -  p3] 

=  4(pu  -  fpv)2[plupiv+  bg2pupv  +  tV^22+  ffa(pM  +  gw)]; 
and  consequently 

1         =  2dpmyp  -  i<72)Qj?u  +  gw)-  <73  ±  p'ttg/v 
p(w  ±  v)  2(pu£W  +  i02>2+  2^3(§f>u  +  §fw) 

If  we  write  u  =  v,  we  have 

,(2  «)  =  (tfo  +  ifo)8*  2?3g™ 

4  p%  -  02pu  -  gr3 
It  also  follows  that 

?  (2 u)  -  m  =  ~  3  ^u  +  tg8g*u  -f3^  +  tW 

4  jf^u  -  £2pu  -  g3 

Id2! 

From  the  formula  just  written  we  have 

2  p(2  u)du  =  2 [ou  —  -  -r-^log  p'w  jdu. 

\  4  dur  ) 
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Integrating  we  have    ^  j  \    a 

£1(2i0-22.(iO+ if  logp'u  +  C 
a  a  2  du 

o  2  p  u 

Developing  both  sides  of  this  expression  in  ascending  powers  of  u,  it  is 
seen  that  the  constant  C  =  0. 
We  therefore  have 

^(2u)=2^(U)+lfe 
a  a  2  fpu 

This  formula  multiplied  by  2  du  and  integrated  becomes 

log  <y(2  u)  =  4  log  <tm  +  log  g/u  +  log  c, 

so  that  /0   x       /     \A  / 

(?(2w)=  c(ou)*fpu. 

It  follows  that 

2w  +  *+((^))=c(u4+*.  •  .)(-^+((w))V 

from  which  it  is  seen  that  c  =  —  1  and  consequently 

(7(2  w)  , 

((7tt)4 

Art.  303.  Historical. — It  was  known  through  the  works  of  Fagnano, 
Landen,  Jacob  Bernoulli  and  others  that  the  expressions  for  sin  (a  +  fi), 
sin  (a  —  /?,)  etc.,  gave  a  means  of  adding  or  subtracting  the  arcs  of  circles, 
and  that  between  the  limits  of  two  integrals  that  express  lengths  of  arc 
of  a  lemniscate  an  algebraic  relation  exists,  such  that  the  arc  of  a  lemnis- 
cate  although  a  transcendent  of  higher  order,  may  be  doubled  or  halved  just 
as  the  arc  of  a  circle  by  means  of  geometric  construction. 

It  was  natural  to  inquire  if  the  ellipse,  hyperbola,  etc.,  did  not  have 
similar  properties.  Investigating  such  properties  Euler  made  the  remark- 
able discovery  of  the  addition-theorem  of  elliptic  integrals  (see  Nov.  Coram. 
Petrol  VI,  pp.  58-84,  1761;  and  VII,  p.  3;  VIII,  p.  83). 

Euler  shows  that  if 

dg 


Jo  s/R(S)     Jo  VR(S)      Jo 


VB(g)     Jo  VB(g)     Jo  ViJ(f) 

where  i2(£)  is  a  rational  integral  function  of  the  fourth  degree  in  £,  there 
exists  among  the  upper  limits  x,  y,  a  of  the  integrals  an  algebraic  relation 
which  is  the  addition-theorem  of  the  arcs  of  an  ellipse  and  is  the  algebraic 
solution  (cf.  again  Euler,  Nov.  Coram.  Vol.  X,  pp.  3-56)  of  the  differential 

equation  <%_  +    *q_  .  o 

Vr(0     Vr(t)) 

Euler  states  that  the  above  results  were  obtained  not  by  any  method,  but 
potiii8  tentando,  vet  divinando,  and  suggested  that  mathematicians  seek  a 
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direct  proof.  The  numerous  discoveries  of  Euler  are  systematized  in  his 
work  Instihdiones  Calculi  Integralis,  Vol.  I,  Sectio  Secunda,  Caput  VI. 

The  fourth  volume  (p.  446)  contains  an  extension  of  the  addition-theorem 
to  the  integrals  of  the  second  and  third  kinds.  This  work  must  there- 
fore have  proved  of  great  value  to  Legendre  in  the  development  of  his 
theory.  In  every  case  geometrical  application  of  the  formulas  was  made 
by  Euler  for  the  comparison  of  elliptic  arcs. 

The  suggestion  made  by  Euler  that  one  should  find  a  direct  method  of 
integrating  the  differential  equation  proposed  by  him,  was  carried  out  by 
Lagrange,  who  by  direct  methods  integrated  this  equation  and  in  a  manner 
which  elicited  the  great  admiration  of  Euler  (see  Miscell.  Taurin.  IV,  1768; 
or  Serret's  (Euvres  de  Lagrange,  t.  II,  p.  533). 

The  addition-theorem  for  elliptic  integrals  gave  to  the  elliptic  functions 
a  meaning  in  higher  analysis  similar  to  that  which  the  cyclometric  and 
logarithmic  functions  had  enjoyed  for  a  long  time. 

Art.  304.  We  may  consider  next  some  of  the  general  investigations 
which  led  Euler  to  the  discovery  of  the  addition-theorem  and  then  give 
his  solution  and  the  one  of  Lagrange. 

If  we  differentiate  the  equation 

(I)  Ax*+  2 Bxy  +  Cy2  +  2  Dx  +  2  Ey  +  F  -  0, 
we  have 

(II)  (Bx  +  Cy  +  E)dy+ (Ax  +  By  +  D)dx  -  0. 

From  (I)  we  have 

* ^A^  ±  J  V&y  +  D)2~(Cy*+  2Ey  +  F)A, 

y  =  _  Bx  +  E  ±  1  V{Bx  +  E)2_  (Axz+  2Dx  +  F)C. 

These  values  substituted  in  (II)  give 

(III)  -&     +  -&=  _  o, 

VF(x)      VG(y) 

where 

F(x)  =  (Bx  +  E)2  -  (Ax2  +  2  Dx  +  F)C, 

<?(!/)  -  (By  +  Z»2  -  (Ctf  +  2  Ey  +  F)  A. 

If  A  =■  C  and  D  =  E,  then  G(y)  becomes  F(y).    The  differential  equation 
(III)  becomes  thereby 

aiio  -t  +  —^=  =  0, 

VF(x)      VF(y) 
and  its  algebraic  integral  is 
(I')  A(x2+y2)+2Bxy  +  2D(x  +  y)+F  =  0. 
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Suppose  next  that  R(x)=  ax2+  2  bx  +  c  is  given  and  it  is  required  to 
find  the  integral  of  ^  dy 

VR&)      VR(y)~    "     - 

We  must  so  determine  the  constants  A,  B,F,  D  that 

ax2  +  2bx  +  c  =(ftr  +  Z))2-  A(Ax2  +  2Dx  +  F). 

By  equating  like  powers  of  x,  we  have  three  relations  existing  among  the 
four  quantities  A,  B,Ff  D.    We  may  therefore  determine  B,  F,  D  in  terms 
of  A. 
It  follows  that  the  differential  equation 

is  always  integrable  through  an  algebraic  equation  (10  of  the  second 
degree  which  is  symmetric  in  x  and  y  and  contains  an  arbitrary  constant  A. 
By  the  comparison  of  this  algebraic  equation  with  a  transcendental  equa- 
tion which  we  shall  determine  later,  we  derive  the  associated  addition- 
theorem. 

If  further  we  observe  that  -  aR(x)  =  (ft2-  ac)  [l  -  (  °f  +  b  Y\  ^d  put 

ax  +  6  L        WP-aJl 

ax^rb  =z,  then 


£ 


Vb2-ac 

—==  =  u,  say, 
'*o.vtf(*0)Vfl(x) 

becomes,  if  we  take  the  minus  sign  with  the  root, 

au=  I  '   —   z  where    a2**  1  —  a2, 

or  dz 


z2 


=  aVl  -z2. 
du 

If  s  is  not  a  one-valued  function  of  z,  there  must  be  a  second  branch  of  the 
function,  which  in  the  Riemann  surface  is  represented  on  a  second  leaf, 
so  that  if  z\  represents  the  variable  z  in  this  leaf,  we  have 

^I  =  -a^/^^712. 
du 

Art.  305.    It  is  evident  that  we  may  write  the  differential  equation 

dx     —  +         dy        -  n 


Vax2+  2  6x  +  c      \/ay2+  2by  +  c 
in  the  form  rff  di?       =  Q 


vT^-e2     Vi  -  i 
i 


or  Vi-^+Vi-f^-a 


# 
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If  i)  is  a  function  of  ?  which  satisfies  this  differential  equation,  then  is 

where  C  is  the  constant  of  integration.    Integrating  by  parts  we  have 
at  once 


or 


C  =  ?Vl-rt2+7)\/l-P. 


This  is  the  algebraic  integral  of  the  differential  equation  and  corresponds 
to  the  integral  (I')  of  Art.  304,  which  latter  equation  was  derived  through 
experimenting  by  Euler.  To  determine  the  corresponding  transcendental 
integral  write 

(1)  u=s  f1'*      <£_      where  a  =Vl  -  P,    and 

J0.1  Vl  -P 

(2)  v.p'f_A_      where  t  -  Vl  -  A 

«/o.  i  Vl  -  ^ 

It  follows  that  f  =  sin  u  and  17  =  sin  v. 
The  differential  equation 

Vl  -  f2      Vl  -  i?2 
becomes  du  +  dv-  0. 

We  therefore  have 

p*  <%   +  r^_jL==c, 

Jo.i  Vl  -  f2     Jo.i  Vl  -  iy2 
or  w  -f  t?  =  c, 

which  is  the  transcendental  integral  of  the  above  differential  equation. 
We  so  determine  the  constant  C  in  the  algebraic  integral 


C  =  fVl  -i?2+?Vl  -e2, 

that  for  £  =  0,  a  =  + 1  the  variable  y  takes  the  definite  value  ^0.    It 
follows  at  once  that 

C  =  T)o. 

When  the  values  £  =  0,  <x  =  + 1  are  written  in  the  upper  limit  of  the 

integral  (1),  it  is  seen  that 

u  -  0, 

and  since  u  +  v  =  c,  it  follows  that 

vVw      rig 


Vl  -  ^2 

or  i^o  —  sin  c  =  sin  (w  +  v). 
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On  the  other  hand,  since 


?o  -  C  -  f  Vl  -  ,«  +  ?  Vl  -  £*, 
we  nave  gjn  (tt  +  v)  =  8in  M  C08  v  +  sin  v  cos  w, 

which  is  the  addition-theorem  for  the  sine-function. 

Art.  306.     In  a  similar  manner  Euler  derived  the  addition-theorem 
for  sn  u  as  follows. 

Suppose  we  have  given  the  quadratic  equation 

(I)  At)*+  2  Bt)  +  C  -  F(£,  7))  =  0, 

where  A  -  aof2*  2ax£  +  a2, 

5  =  60^+26^  +  62, 

0  =  00^+2  01^  +  02. 

By  arranging  the  terms  according  to  powers  of  £,  the  same  quadratic  equa- 
tion may  be  written 

A'£2  +  2B'£  +  C'=F(£,?)=0, 

where  A'=a0?2+2  6o?  +  c0, 

B,^a1fj2+2bi7i  +ch 

C  =  a2^2  +  2  62i?  +  c2. 
Differentiating  (I)  we  have 

!*  +  £„  .  0, 

"or  (A'$  +  B')  d$  +  (At)  +  B)dt)  -  a 

It  follows  *  at  once  that 

&      + dl       =Q 

At)  +  B      A'$  +  B' 


On  the  other  hand  we  have 


~  A  ±  A  VB*~  AC' 


or  Ai)  +  B  =  s/B*-  4C, 

where  both  signs  may  he  associated  with  the  root;  and  similarly  we  have 

A't  +  B'^VB^-A'C. 
We  thus  derive  t  the  equation 

(II)  tf  +  dT)  _Q 

*  See  Euler,  toe.  c#.,  or  Enneper,  Elliptische  Funktionen,  p.  186. 

t  See  Euler,  Institidiones  Cole.  Int.,  Vol.  I,  Sectio  Secunda,  Caput  VI;  or  Lagrange 
(1766-69),  (Euvres  (Serret,  Paris,  1868),  t.  II,  p.  633.  Halphen  (Fond.  EUipt.,Vol  II, 
Chap.  IX)  calls  such  an  equation  an  Euler-equation  and  remarks  that  by  the  dis- 
covery of  the  general  integral  of  this  equation  "  Euler  sowed  the  first  germ  of  the  theory 
of  elliptic  functions  "  (in  1701). 


J 
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or  df 


\/(&o£2+  26xf  +  62)2-  (00^+  2ajf  +  a2)(co£2  +  2Cl£  +  c2) 

+  ,  **  -a 

V  (a^2  +  2  &iij  +  ci)2  -  (a0i?2  +  2  b0r)  +  c0)  (a2r)2  +  2  b2r)  +  c2) 

If  we  put  ax  -  60,    a2=  co>    ft2=  ci, 

the  expressions  under  the  roots  take  the  same  form,  while  equation  (I) 
becomes  * 

(10      ao£V+  2fto?9(£  +  l)  +  co^H- i?2)  +  4 6 if?  +  2d(M-9)+  <&-  0. 

If  the  differential  equation  which  we  wish  to  integrate  is 

(III)  _#     +      dL-0, 

where  ft(0=  Po<4  +  P\P+  P2t2  +  Pit  +  Pa,  we  may  make  this  equation 
identical  with  (II)  by  writing 

B*-  AC  -  «(€), 
or     $<£*+  2fti£  +  62)2- (aof2*  2c»i£  +  a2) (co^-h  2Cl£  +  c2)=  B(€). 
We  therefore  have  the  conditions 

Po=*  602—  <*oCo> 

Pi=  4  6061-  2aoCi—  2aic0, 

P2=  2&o&2+  4  6i2—  aoc2—  4aiCi  —  0^0, 

Ps=  4  6i62—  2aic2  —  2a&\} 

Pa=  b22—  a&2. 

Thus  in  addition  to  the  three  conditions  a\  =  b0,  a^  =  Co,  62  =  ci  we  have 
the  above  five  conditions  among  the  nine  quantities  a0f  bo,  Co,  a>\,  &i,  c\t 

Q>2,  b2l  C2. 

It  is  evident  that  when  these  conditions  have  been  satisfied  there  remains 
an  arbitrary  constant  in  the  equation  (I'),  which  equation  is  the  algebraic 
integral  of  (III). 

Art.  307.    In  particular  let  the  equation  (III)  have  the  form 

(Illy  *  +  dr,  _  Q 

V(i  -  e2)  (l  -  fc2^)     V(i  -  i?2)(i  -  &V) 

Noting  from  above  that  a\  =  &o>    a2  =  Co,    62  =  ci,.we  have 

602—  aoc0=  fc2, 
(2&i-  c0)b0-  «oCi=  0, 
4612-a0c2-c02-260ci=-  (1  +  *2), 
(2  61-  c0)ci-  &oc2=  0, 

Ci2-  C(>C2=  1. 

*  See  Cayley,  loc.  cit.,  p.  341. 
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• 
We  observe  that  (III')  remains  unchanged  if  £  and  iy  are  replaced  by  —  £ 

and  —  t).    It  follows  that  (10  must  remain  unaltered  by  this  transforma- 
tion.    We  must  therefore  have 

60=  0,    ci=  0. 
The  relations  just  written  are  consequently 

—  CoC2«  1,    4&i2—  0(02—  co2+  1.+  A;2=0,     —  Ooc0=  A;2, 
or 

1  k2 

Co  Co 

lt,a_(l-Co2)(fc2-Co2) 

1  Co2 

Writing  these  values  in  equation  (I')  we  have 

_  1  _  ^^,2+  Co(£2+  ,2)=  _  !v/(l-Co2)(ft2-Co2)£lfc 
Co        Co  Co 

or 

[1  +  *2£V+  Co2^2*  ?2)P=  4[Jfc2-(l  +  fc2)c02  +  c04]£V. 

Arranged  in  powers  of  — ,  this  equation  is 

Co 

(1  -  fcW)2  _  2(1  +  ftW)tf»  +  n2)-  4(1  +  fc2)fV  +  tfa  _,«)«_  0, 

Co4  Co2 

or 


1    f  Vi  -  7)2  V\  -  ty+  3  Vi  -  g2  Vi  - 12^2 

c0  1  -  W*tf 

which  is  the  algebraic  integral  of  (III')-  After  deriving  the  transcen- 
dental integral  Euler  proceeded  to  the  addition-theorem  in  practically  the 
same  manner  as  is  given  in  the  next  Article. 

Art.  308.    Professor   Darboux  *    proceeded    to   the  above  algebraic 
integral  as  follows:  He  assumed  that 


f  =  VW)     or     «=    f«^<»    # 
<*«  J0.1       VZ($) 

where  Z(f)  •  (1  -  **)(1  -  *«£»), 

and  required  that  $  be  determined  as  a  function  of  u. 
He  further  introduced  an  auxiliary  variable  v,  such  that 

dv     V*W  J01        VZ(?) 

*  Darboux,  Attn,  de  VEcoU  Norm.,  IV,  p.  85  (1867). 


(0 


00 


I 


i 


i 


i 
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We  therefore  have  from  (III') 

du  +  dv  =  0, 

or  u  +  v  —  c,     17  =  — ti  +  c, 

where  c  is  a  constant. 

It  follows  that  jw  , 

so  that  £  and  t?  are  functions  of  u,  both  being  integrals  of  the  equation 


(D°-z<*>- 


We  next  form  £f  _  1  T(£_  d£  _  1  -,,- 

dw2     2Vz^)  du     2 

=  -(1  +fc2)e  +  2fc2£8 
and  J2_ 

U  =  -(1+A;2)9  +  2*V- 


We  have  immediately 


»g-*S -"**«■- *>. 


"2(i)2-^)2='2-f2+*2Wf2-'2)- 

Through  division  it  follows  that 


'du2        du2  2  fc2f  3 


or 


du        du 


This  expression,  when  integrated,  becomes 

df  _  f  *! 

dti        dti  =  ^ 

1  -  *2£V 
where  C  is  a  constant 

Further,  since 

£  =  V(l-f2)(l-A2f2),    j2  =  V(l-^)(l-AV), 
we  have  at  once 


v  '  i  -  wev  ~  ' 

which  is  the  algebraic  integral  of  (III')- 
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The  addition-theorem  may  be  derived  as  follows:    If  in  the  relation 

U  +  V  =  c 

we  write  for  u  and  v  their  values  from  (i)  and  (ii),  we  have 

(N>  Ayz-u)_^+  r^A==C( 

J0.1        VZ(£)      t/0,1        \/Z(i?) 

This  is  also  an  integral  of  (III')  but  in  transcendental  form. 

Suppose  next  that  g  becomes  7)0  for  the  values  £  =  0,  VZ(£)  =»  1.    It 
follows  from  (M)  that 

and  from  (N)  that 

(P)  f^^M_ds_  _  c 


If  we  write 


VZ(r,) 

£  =  871  U,  7)  =  sn  V, 


Vl  —  f2=  cnu,        y/\  —  ij2  =  cnv, 


Vl  -  *2f2=  dn m,    Vl  -  k27)2=  dn v, 

then  from  (P)  we  have 

i)o  —  sn  c. 

But  since  c  =  u  + 1;  and  also  iyo=  C,  the  equation  (M)  may  be  written 

mvcnudnu  +  snucnvdnv  ,     .    v 

1  —  A2«n2ti  sn2v 
Write 

D  =  1  —  fc2sn2ti  sn2!; 

and  note,  since  1  =  sn2u  +  cn2u,  that 

D  =  cn2u  -I-  sn2w  dn2v  =»  Di,  say, 
and 

D  =  cn2t>  +  «n2v  dn2u  —  D2J 
and  also  that 

Z>2=  D^. 
It  follows  that 

cn2(u  +  v)  =  1  —  sn2(u  -I-  v) 

_  D2—  (snucnvdnv  4-  snt?cnttrfntt)g 

D2  ' 

or  (cf.  Art.  296) 

cnu  cnv  —  snu  snv  dnu  dnv 


cn(u  +  v)  — 


1  —  k2sn2u  sn2v 
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Similarly,  if  we  note  that 

D  =  dn2u  -f  k2m2u  cn2v  =  Dg 
and  that 

D  =  dn2v  +  k28n2v  cn2u  =  D4, 
we  may  derive  from 

dn2(u  +  v)  =  1  —  k2sn2(u  +  v) 
the  formula 

i~t~    1     \     dnudnv  —  k2mu  cnu  mv  cnv 
an(u  -j-  v)  =  — — - • 

1  —  k2sn2u  snrv 

Art.  309.    A  direct  process  for  finding  the  algebraic  integral  was  given 
by  Lagrange  as  follows: 

For  brevity  write    X  =  a  -f  fex  -f  ex2  +  dx3  -f  ex4, 

y  -  a  +  fey  +  cj/2  +  dy*  +  et/4 

The  differential  equation  to  be  integrated  is  of  the  form 

CD"  Jfc  +J&=  =  0. 

vx    vy 

Considering  x  and  y  as  functions  of  u,  we  have  as  in  Art.  308 

¥  =  \/X    and    $L--y/Y. 
du  du 

It  follows  *  that 

2p^  -  6  +  2cx  +  3dx2  +  4ex», 
at*2 

If  next  we  introduce  two  new  variables  defined  by 

p  »  x  4-  y    and    g  —  x  —  y, 
we  have 

B=B+1£*-b+cp+id(p2+«i)+ie(*a+3p9*)> 

p.  .&  =,  X  -  Y  =  bq  +  cpq  +  iqd(Zp*+  ?)+  lepq(l>*+  ?). 
du    du 

It  is  seen  at  once  that 

*du2      dudu      1H     ^«l*r> 

!<P£*2-  lM&f*E  =  {d  +  2ep)&* 
j2  du2  du      <p\du)  du  du 

*  See  Cayley,  he.  cit.,  p.  337. 


or 
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The  integral  of  this  expression  is 


i(g)-C  +  pJ  +  ^, 


where  C  is  the  constant  of  integration. 

Writing  for  q,-£>p  their  values,  we  see  that  the  general  integral  of  (I)  is 

du 


(ID 


ty/X->/YV_  c  +  d{x  +   )+  e(x  +   )2 

\     x-  y      / 


Cayley '  (Elliptic  Functions,  p.  338)  gives  several  interesting  forms  of  this 
algebraic  integral  and  of  the  addition-theorem. 

Art.  310.    The  formula  (II)  above  suggests  at  once  a  form  for  the  inte- 
gral of  the  corresponding  differential  equation  in  the  Weierstrassian  theory. 

Write  (a,  6,  c,  d,  e)  -  ( -  g3,  -  g2, 0,  4, 0) 

and  consider  the  integral 

(T)  *  +  dt       =-0. 

V  4  S3  -  02*  -  03         V  4  J3  -  0)1  -  08 

The  algebraic  integral  is  seen  at  once  to  be 


(II 


0     K4*3- g* - n-V4»- y2< - ,???    4 (•  +  o-  c. 


Writing 


du=  *     =,     *-  * 


\/4  S3-  02*  -  03*  ^4  *3-  02<  -  03 

the  transcendental  integral  is 

(T)  u  +  v  -  c, 

where  «  —  pu,    *  =  pv  =  p(c  —  ti)  =  p(u  —  c). 

When  these  values  are  substituted  in  the  algebraic  integral,  it  becomes 

(A)  p-py^un2,  (c^^)=c 

L  fpu  -  p(c  -  u)  J 
From  (A)  it  follows  (Art.  300)  that  C  -  4  p(c),  and  from  (T)  we  have 

p(tt  +  t;)  =  7  yli  ~"  py     -fpu-pv, 
±lpu  -  pv  J 

or 

p(u  +  V)=  2 (puyv  -  j q2) (vu  +  w)-  ga  -  y'up'v 

2  (fpu  -  &v)2 
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Art.  311.    Equate  to  zero  the  determinant  * 
1,  fpu,  p'u 

1>  fpv,  Prv    —  fp'w(fpv  -  fpv)  +  fp'vbpu  -  fpw)  +  p'u(fpw  -  fpv)  —  0. 
1,  pu>,  g/w 

Squaring  we  have 

(if  w)2 (fpu  -  *w)2-  {^v(gm  -fpw)-  p'u(pv  -  pw)  }2=  0, 
or 
(pu  -  $w)2  [4  p8!*?  -  g2fpw  -  g3]  —  [fp'vfpu  -  fp'upv  -  pu>(p'v  -  p'u)P=  0, 

an  equation  which  is  satisfied  for  w  =  u,  v  and  also  (Art.  301)  for 
u  +  t>;  that  is  for  fpw  =*  pu,  pv,  p(w  +  v). 
The  equation 

(pu  -  fpv)2{8  -  gw}{a  -  gfw}{»  -  p(u  +  v)}  =  0 

has  the  same  zeros,  viz.,  *  —  pit,  pi>,  p(u  +  v);  and  since  the  coefficients  of 
(fpw)B  and  a8  are  the  same  in  both  equations,  the  two  equations,  since 
they  can  differ  only  by  a  multiplicative  constant  (Art.  83),  must  have  all 
their  coefficients  the  same. 
The  coefficients  of  (fpw)2  and  a2  give  immediately 

—  U/u  -  fp'v)2=*  4(gm  -  &v)2{  —IP*  —  fpv  —  p(u+v) }, 
or 

Art.  312.    In  Art.  193  we  derived  the  formulas 

u(+l)=-3A:  or     «n(-3£)-l, 

5/+Q--3K-tK'     or    «n(-3£-i£')- r> 


14(00,00)  =  —  t'K' 
£(0,1)    =0 
S(-  1)  --  K 


or    «n(—  tK')»flo, 

or    *n(0)=  0, 

or    «n(  —  /£)=*  —  1, 


u(-j)  --  K-iK'      or    MiC-X-tKO- 

u(oo,-oo)  =  -2K-i7i:'    or    m(-2£-iK0- 
£(0,-1)  --2A:  or    «n(-2K)=0. 


oo. 


By  means  of  these  formulas  and  the  addition-theorems  we  may  verify 
the  formulas  IX-XV  of  Chapter  XI. 

*  See  Daniels,  Am.  Journ.  of  Math.,  Vol.  VI,  p.  269. 
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Aht.  313.    Dujiicatum.  — In  the  addition-theorems  above  if  we  write 
v  —  u,  we  dednee  the  following  formulas: 

_  o         cn*u  —  snhi  dn*u 

en  z  n  =  — — 


dn2u  = 


D 
dnhi  —  k?snhi  ciAi 


D 
Writing  tun  —  «,  en  u  =  c,  dnu  =  d,  we  have 

l+en2u  =  ^f     I~dn2u-2HA1 


1  +  dn2u  = 


D  '  D 

2d2 


Art.  314.    Ditmdiatioru  —  From  the  above  formulas  we  deduee  at  once 

_•        1  —  en  2  u               •  1          1  —  en  u 
an2!*  = or    m2-u  — - — , 

1  +  dn2u  2         1  +dnu 

apu  _  dn2u  +  cn2u      rfn2u  _  V*  +  dn 2 u  +  * Vn 2  u 
1  +  dn2u     '  1  +  dn2u 

Changing  u  to  i  u  we  have  formulas  *  for  the  determination  of  m(i  K)f 
sn(\  iK*),  m(iK),  etc. ;  for  example 


K  =    j\-cnK  _     /     1 
2       Vl+dntf      Vl+j^' 


cniK 


iJC  =  Jd*iK'+  cniK'  _     I-  ikl  -  il  =  Jl±k 

[Table  of  Formulas,  Xo.  XXII.) 
In  a  similar  manner  we  have 

where  we  have  written 


k  =  Vl  +  V  Vl-tf,        1  =  Vfc  +  it'  \  *  -  *% 
and  noted  that 


V*  -  tJfc'  +  Vk  +  ik'  =  vT^*7  +  \l+f. 
*  See  Table  of  Formulas,  No.  XVII. 
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Art.  315.    To  determine  the  value  of  the  p-function  for  the  quarter- 
periods,  we  note  that 


*n2(Vei  — C3  •  u)  srfi(y/e\ — 63  •  u) 


C3 


We  have  for  example 


-  «i+  V'fei-  e3)(ei~  e2); 
</fc±J^,-2(61-^)l      \       2       '      \       2       ' 

--2t(ei-ea)<iUb,(ib-ftO 
or 

fj>'r  l^)888 "  2(«i"*  «2)V"e2~  63-  2t(e2-  ^v^ci-  e2, 

a  formula  which  is  incorrectly  derived  and  given  by  Halphen,  Fond. 
EUipL,  t.  I,  p.  54. 
Art.  316.    We  also  find  that 

fp (u  +  w) -  e3  +     i)~~**  [v  =  uVex-  c3] 

m2(v  +  /i) 

-  e3+  (^1  -  g3>^n2t?  =  e3+  (ei- 6a)(yM-  e2) 

cn2v  gw  —  61 

^e8+(ei"^^--e2)+61-63. 
It  follows,  if  we  write  5(0  —  4(*  —  e\)(t  —  e2)(t  —  e&),  that 

#  4  pu  -  ei 

and  similarly 

p(ti  +  «/')=e2+±  -2-M-, 

4  jpu  —  e2 

4  j?M  -  C3 
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If  further  we  let  Px(u)  =  pu  -  ei     (i  =  1,  2,  3)v  we  may  derive  at 
once  the  formulas  * 

11  '     4  Px(u) 

Ps(M+«)-(ei-e^)§^, 

Pi(u) 

P3(u  +«)  =  (€!-  e3)|^. 

Ploo 

Pi(u  +  ^0  =  (e2~e0|^, 

4  P2(u) 

P,(u+oi'0  =  (e2-e3)51^^ 

P2(u) 

P^u  +  ^O^^s-eO^, 
P^u+oiO-fe-e,)^, 

11  '     4P,(u) 


1.  Show  that         m(u  +  t)  CTl*tt      a,>r 


2.  Show  that 


snvcnudnu—  tnucnvdnv 
1  1  2k*cnucnv 


cn(u  +  r)      cn(n-r)      da1!*  d**r  -  A" 


3.  Prove  that        ^fa  +  *)  +  cn(u  -  r)  _  2«n«ciiii<iiir 

*a(if  +  v)      «n(u  —  r)         wt2*  —  ja** 

4.  Prove  that      «a(a  +  v)  —  01(11  —  r)  —  -  —  log - 

kdu        \  —  ksnusnv 

u  +  v      snudnr  +  snvdnu* 


5.  Prove  that  tan  am 


cnv  +  cnv 


6.  Verify  the  formulas  given  in  the  Table  of  Formulas,  >^>.  LXill. 

7.  Derive  the  addition-theorem  for  the  p-function  from  that  of  the  at-function. 

8.  Show  that 

-A,     «*.      ^^  H(p  -  u)  H(r  +  n) 

*  See  also  Art.  327. 
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9.  If  am  a  =>  a,  am  6  —  ^9,  am(a  +  b)  —  <j,  show  that 

(1)  sin  a  sin  /}  A  <7  +  cos  a  —  cos  a  cos  /?, 

(2)  cos  /?  cos  a  +  Aa  sin  fl  sin  <j  —  cos  a, 

(3)  A<7  +  fc3  sin  a  sin  /?  cos  a  -  Aa  A/?. 

10.  Show  that  the  algebraic  integral  of 

dx 


where 


X  —  o^  +  4  o^*  +  6  of?  +  4  OjX  +  a4, 
r  -  <*<&*+  4a1y,+  6a#J+  4a#  +  a4, 
may  be  expressed  in  the  form  of  the  symmetric  determinant 


0, 


1, 


_£JL2 


xy 


1, 

x+y 
2    '    "" 

xy,        a,-  2  c,    a,, 


«0, 

a, 


at,  a,  —  2  c 


a. 


-o, 


(Lagrange.) 


where  c  is  an  arbitrary  constant  (Richelot,  Crelle,  Bd.  44,  p.  277;  Stieltjes,  Bull, 
des  Sciences  Math.,  t.  XII,  pp.  222-227). 


CHAPTER  XVII 
THE  SIGMA-FUNCTIONS 

Article  317.  In  Chapter  XIV  we  derived  the  function  au  from  a  certain 
theta-function  and  we  then  proceeded  to  the  other  sigma-f unctions.  In 
Chapter  XV  the  function  au  was  defined  through  an  infinite  product 
which  followed  from  the  definition  of  the  ^function  and  the  character- 
istic properties  of  the  sigma-function  were  thus  established. 

We  shall  now  prescribe  these  characteristic  properties  of  the  sigma- 
functions  and  derive  therefrom  directly  the  functions  themselves.* 

In  Art.  298  it  was  shown  that 

We  write  v  =*  S,  where  2  5  =  2  pa>  +  2  qa>\    The  quantities  p  and  q  are 
integers,  and  here  one  of  them  at  least  is  taken  odd,  so  that  5>  is  different 
from  a  period. 
Since  S>  is  a  half  period,  we  may  write 

p5>  =  ei        (i -1,2,3). 

The  formula  above  becomes 

In  Art.  290  we  derived  the  formula 

a(u  +  2  5)  =  T  e2  »(«+s)  my 

where  2  ?  —  2p^  +  2gV,  and  the  negative  or  positive  sign  was  to  be  taken 
according  as  aw  was  different  from  or  equal  to  zero. 

In  the  present  case  we  must  therefore  take  the  negative  sign;  and  if 
u  —  £  is  written  for  u,  it  follows  that 

a{u  -f  5)  —  —  a2*"  a(u  —  ffi). 
We  consequently  have 

a-u  <r*<3         \       auata      / 


*  Hermite  (p.  753  of  Serret's  Calculus,  2d  volume.  1900)  writes:  u  Nothing  m 
important  nor  more  worthy  of  interest  than  a  careful  study  of  a  process  by  which, 
starting  with  notions  previously  acquired,  one  comes  to  the  knowledge  of  a  new  func- 
tion which  becomes  the  origin  of  a  new  order  of  analytic  notions." 
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If  <7ju  is  defined  through  the  equation 


we  have 


*-.  o(w  —  u) 
oxu  =  e**  — — - — -> 

(7(0 


«— -  &!■ 


The  quantities  ij  and  if  are  defined  as  in  Art.  259.  As  there  are  only  three 
incongruent  half-periods,  we  have  the  three  new  functions 

aku         (i  -  1, 2, 3). 

When  u  =  0  it  is  seen  that  o\u  =  1.  We  defined  in  Art.  272  the  function 
au  through  the  relation 

_  _  (Plog  au  _ d_  </u  _  aua"u  —  (</m)2 

d2u  dw  <ru  (<ra)2 

If  then  we  require  that  the  sigma-functions  be  one-valued,  analytic  func- 
tions, which  have  the  character  of  integral  transcendental  functions,  it  is 
seen  that  fpu,  fpu  —  ei  may  be  expressed  through  the  quotient  of  such 
functions  (Art.  262). 

Art.  318.  By  means  of  Laurent's  Theorem  we  may  express  at  once  the 
function  au  through  a  Fourier  Series  as  follows: 

If  f(t)  is  a  one-valued,  finite  and  continuous  function  within  and  on  the 
boundaries  of  a  ring  inclosed  between  two  circles,  it  may  be  developed  in 
a  series  *  consisting  of  an  infinite  number  of  positive  and  negative  terms 
in  the  form 

Jk-+oo 

/(0  —  2}  c*(*  ~~  a)*     (c*  constant). 

A- -oo 

We  shall  next  assume  that  the  interior  circle  is  arbi- 
trarily small,  so  that  the  above  series  is  convergent 
for  the  entire  larger  circle  with  the  exception  of  the 
point  o. 

Let  F(u)  be  a  function  defined  for  the  whole  or  a  j?\g.  72. 

part  of  the  w-plane  and  suppose  that  this  function  is 
one-valued,  finite,  continuous  and  simply  periodic  having  the  period  p,  say. 

We  then  have 

F(u  +  p)  =  F(u). 

w  7) 

If  we  write  (cf.  Art.  67)  t  =  e  p    ,  or  u  —  s^-:log  tt  we  have 

Z7tt 

F(»)-/(0. 

*  Osgood,  loc.  tit.,  p.  295. 
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The  function  fit)  is  one-valued,  for  if  a  definite  value  I  is  given  to  t,  then 

u  =  j^—.  log  I  +  kp     (k  an  integer). 

But  for  all  such  values  the  function  F(u)  retains  the  same  value,  since 
p  is  its  period.    It  follows  that  F(u)  is  one-valued. 
Further,  if  t  describes  a  circle,  so  that  t  =  re**,  then  is 

or  u  =  b  +  nuf>     (b  and  m  constants); 

and  consequently  u  describes  a  straight  line  [Art.  60]. 

O   mm 

From  the  relation  u  -2  =  log  t  it  is  seen  that  for  *  =  0  and  also  for 

V 
t  =  qo  we  have  u  =  <x> ;  and  since  iz  =  oo  is  an  essential  singularity  of  F(u), 

it  follows  that  t  =  0  and  J  =  oo  are  singularities  of  /(*). 

Since  zero  is  a  singular  point  of  /(0,  we  have  from  above  the  expansion 

Jfe-+oo 
Jfc-  -oo 

and  therefore  *-+«       2* 

Art.  319.    We  write 

and  we  shall  so  determine  the  constants  A,  B,  C  that  <f>(u)  has  the  period 

2  W.    This  function  0(u)  is  one-valued,  finite  and  continuous  for  the  finite 

portion  of  the  w-plane. 

From  the  formula 

<f>(u  +  2(o)=<f>(u) 
we  have,  since  N  2.^+^ 

the  formula 

__  e2i(u+»)+A+fi(u+2«)+C(i*+2«)*(ya  ...  gA+Btt+Cu^^y^ 
or  £2v(u+»)+2£«+4Cim»+4Cws  =  _  \m 

It  follows  that 

2^(w  +  w)+2B<y  +  4  Cuu)  +  4  Co>2=  (2  k  +  1)**, 

where  A;  is  an  integer;  and  consequently 

2 1?  +  4  Ca>  =  0,     or    C  =  -  1  2  ; 

2  a> 

and  2  tjo)  +  2Bto  +  4Ca>2  =  (2*  +  l)*ri; 

or,  iffc  —  0,  1*       7ri 

2a>" 
The  remaining  constant  A  being  arbitrary,  may  be  taken  equal  to  zero- 
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We  then  have  .       ^ 

—  —  tt*+  —  u 

4>(u)=  cue   2»      2-  . 
We  further  write  u  =  2  wv  and  put 

<£(u)=  +(v). 
Since  <^(u  +  2w)=  $(u),  it  follows  that 

<#2a>(v  +  1)]  =  0(2  aw), 
or 

and  consequently  from  the  last  Article 

A- -00 

a  series  which  is  uniformly  convergent  within  the  finite  portion  of  the 
v-plane. 
To  determine  the  coefficients  Ck,  we  note  that 

a(u  -f2a)')=-  e2''<tt+^> ou, 
and  consequently 

<£(t*  +  2  a/)-  -e  2"  2-  <ru; 

or 


<£(t4  +  2a/)=-<£(w)e 


2t,(«*W)  -2m-  -  — *+«i  - 


7TI 


Since  ipo/  —  wif=*  — -,  it  follows  that 


«u 


<£(w  +  2a/)  =  -e    *<£("). 


a/ 

Writing  —  =»  t,  we  have 


<f>(2ayv  +  2  a/)--  «",rf2,Vr(»)f 
or 

^fo  +  t)  -  -  e-**2"  V^(v). 
Since 

fc-+oo 

we  therefore  have 


4--QO  A--QO 


or 


-   2)  Cjfee2*"*  =   2)  C*e<2*+2>""e2*** 


Jb--oo  A--00 
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If  the  coefficients  of  e2*"**  on  either  side  of  this  equation  are  equated, 
we  have  -  Ci  -  Ci-X  ^-u* 

which  is  a  transcendental  equation  of  differences. 
In  the  formula  ^  =  ^      420-1)**+* 

change  X  to  X  +  1  and  write  log  Cx  =  B*    We  then  have 

Suppose  that  z(X)=  A0+  AXX  +  A2X2  and  consequently  that 

Z(X  +  1)-  Z(i)=  At  +  2  A2i  +  A2=  2i*ir  +  ri. 

It  follows  that 

A2=  wir    and    A\=  izi{\  —  r). 

As  Aq  remains  arbitrary,  we  choose  it  equal  to  zero.    These  values  sub- 
stituted in  r(i)  give 

l(X)=id(\  -z)X  +  7rt7X*. 

Let  us  further  write  Bx  —  zW  =  E*    We  then  have 

Bi+i«  jBi+i-  z(i  +  1)=  Bx  +  2i*ir  +  *i  -  [*(*)  +  2Jbrir  +  *i] 

We  note  that 

Further,  since  Bx  =  z(i)  +  E0, 

or  log  Ci  -  zW  +  Eo, 

we  have  Cx  =  e*«e*(i). 

Writing  eB'=  C,  it  follows  that  Cx  =  Ce"*<1-t)i+"*|,f  and  consequently 

A- -oo 

Further,  since  _  j_  u2+  *»  tt 

^r(v)-e   2*      2*   ou, 
it  is  seen  that 

<yu  -  <y(2«n>)  =  &*+-*»  C  J)  et,'<1-t>*+*<*,e2fc* 

t--oo 
*-+oo 
—  62f«raC    V   ^(l-T)*+*ttft«e(2*-l)«u> 

jfe--oo 


*-+oo  ^   /2*-l\a  Ktt 

e^'C  5J  e**e  ^   2    '  e<2*-i)*t'e~  4 


*—  00 


*--» 
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XtT 


Letting  —  e    AC  —  c  and  substituting  k  +  1  for  k,  we  have 

^owj^e2^^  ]£(-D*e  ^  2   'e<2*+1>«* 

We  note  that  au  is  an  odd  function  and  we  shall  assume  that  the  constant 

c  is  such  that  the  coefficient  in  the  first  term  in  the  expansion  of  au  is  unity, 

that  is, 

au  =  1  •  u  -f   •  •  •  . 

The  sigma-function  is  thus  completely  determined. 

Art.  320.    If  we  write  <o  =  <d,  a/',  a/,  we  have  directly  from  Art.  317 

the  formulas 

_u  a(w  —  u)        __u  a(u  +  <o) 
a\u  =  e'u  — l  —  e  *u  — - Li 

a<o  au) 

a2ti  =  e*  u— * — L  —  e  '  u— * — L? 

aw  aw 

_/u  a(u)'  —  u)        _./„  a(u  +  a/) 

a$u  =  e* u  — ; — L  =  e  • u  — ; — *■> 

(ja>  aw 

where  a/'  =  o>  +  w'  and  i/'  =  y  +  V- 

The  argument  2  o>(t;  +  J)  corresponds  to  the  argument  u  +  w.    We 
may  consequently  write 

so  that 
or 

*»  .    M    i  —  +00 


alU  »  JL  e2,*^+  2  +  2    Y(-i)^(2*+i)ttTe<2*+i)«fr 
If  we  write 


"»  *— « 


then  is  *-+• 


^e2+2  =  /?x, 


<T!U  =  /?ic2'^  5J  e*<2*+1>Wf  c^**1)"*, 


*-  -00 

and  similarly  *-+«> 


<j2u  =  /?2e2*"'s  2)  e^e2**", 


it- -00 


<x3u  =  ftK?2*"1  5j(-0*e*tm'e2*"*'. 


A- -oo 
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If  with  Weierstrass  we  write 

cm*  =  h    and    e***  —  z, 


we  have 


*-+oo  (2fc+l)» 

*-+*>    (2fc+l)» 


<rau  -  &ew  2)  A*"*2*, 


Jfc--00 

fc-+ao 


<T3tt  -  PtfP**   5j(-l)*A*f22* 


Using  the  notation  of  Jacobi:  h  =  e    "  =  e        =9,  and  writing  with  him 


% 


*iw-4  2  (-i)*«  4  *2*+i 


A--00 

ttd  —  2g*sin37rv  +  2gVsin5;rv  —  •  •  •  , 

*-  +  *    (2Jfe+l)» 


=  2  g*  cos  ;rt>  +  2  q*  cos  3  ;rt>  +  2  5*  cos  5  ?rt>  +  •  •  •  , 

L  M  ^  «a 

=  1  +  2gcos2;rt>  +  2g4cos4;rt>  +  2g9  cos6^t>+  •  •  •  , 

—  1  —  2  q  cos  2  7rt>  +  2  g4  cos  4  ;ri>  —  2  g9  cos  6  nv  +  •  •  •  , 

we  have 

ou-fi****i(v)        [P  =  ci\, 

oiu  =  Pi&^Wv), 

azu  -  P3jP**&n(p). 

Art.  321.     By  differentiating  both  sides  of  the  formula  above  for  au 
and  then  writing  u  =  0,  it  is  seen  that 

au  au 


e-  2» 


*i'<0) 


; 
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Further  since  <xi(0)  =  1  =  (j2(0)  =  (j3(0),  it  follows  that 


t>2(0)        rm       t>3(0)        r°       tf0(0) 

In  Art.  340  it  is  shown  that 

n-ce 

0i'(O)-2xft*U(l  -A2")*. 

n-l 

When  this  value  is  substituted  in  the  formula  above  for  ou,  we  have 
In  a  similar  manner  if  we  write  for  /?i,  /?2,  &,  their  values  we  have 


B-» 


1  +  2  A2"  cos  2  wr  +  A4" 


aau  -  e2^n1  +  2A2't~lco82wr+M""8. 

8  tJi  (l+A8-1)2 


n-ao 


g,u-ewTT1~2A2''"lC082wr  +  ft4''~8- 

«-i  (1-A2-1)2 

Take  the  logarithmic  derivatives  of  o\u,  o2u,  asu  and  equate  the  coeffi- 
cients of  u  on  either  side  of  the  resulting  expressions.     We  then  have 

n-ao 


2i^>  =  -2ei<o2+7r>\\+  J) 

'2       n-l 


4fc2 


2y""2^+^gi(1+tf»"-i) 


(14-  A2n)2 

naoo 

4A2"-1_ 

2 


"""      4  A2-* 


o  022V        4»"" 


2 


Since  ei  +  e2  +  e$  =  0,  it  follows  from  Art.  286  that 

x*\\     V       4 A2"  y      4 A2"-1      _  y      4 A2"-1      ? 

3  1 2      „t<  (1  +  A2")2      ,41  (1  +  A2—1)2      &  (1  -  A2— i)2  S 


^U      oV?      4  A2" 


-2^  =  -j--3^(i_A2n)2 


We  note  that  ou  is  an  odd  function,  while  o\ut  o2u  and  a3u  are  even  func- 
tions. 

The  zeros  of  these  four  functions  are  given  in  the  Table  of  Formulas, 
No.  XXXI. 
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Art.  322.    If  the  formulas 

---(ST   •—-(?#   r-*-(^) 

are  multiplied  together,  we  have  in  virtue  of  the  equation 

(f/u)2=  4(pu  -  ei)(pti  -  62)  (pw  -  c3), 
the  formula 


ru=s2J(m±-a2U°*u)2- 


To  determine  the  sign  to  be  used  before  the  root,  write  u  =  0  and  it  is  seen 
that  the  negative  sign  must  be  employed.    We  thus  have 

(1)  p'u  =  -2aiUa2UazU- 

In  Art.  302  it  was  seen  that 

(2,  «??--*•• 

It  follows  from  (1)  that 

<j(2  u)  =  2  au  o\U  02U  otfu. 

Art.  323.    We  may  next  note  how  the  sigma-functions  behave,  when 
the  argument  u  is  increased  by  a  period. 
Since 

aiU  =  ei»  *{»  - «)  _  ,->+«), 

(to>  aw 

it  follows  that 

/    1  o    \       .rtio.9^  ^(^  "~w  —  2o>) 

crcu 


or 

and  similarly  * 


oi(u  +  2w)=-  e2«<u+*)  (Ti(m), 

a2(w  +  2w)=  e2,(u+«)  ^(^ 

<t3(u  4-  2w)=  ^niu+m)  a3(u)f 

a(u  +  2w)=-  62,(u+o.)  ^ 

Formulas  for  oi(u  +  2o>"),  etc.,  are  found  in  the  Table  of  Formulas, 
No.  XXVI. 

*  See  Schwarz,  loc.  cit.,  p.  22. 


«» 
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Art.  324.    Let  X,  ft,  v  represent  in  any  order  the  integers  1,  2,  3;  then 
by  Art.  262  we  have 

no  two  of  the  quantities  X,  /£,  v  being  supposed  equal. 

By  eliminating  pu  from  the  second  and  the  third  of  these  formulas  we 
have 

(*£\a_(£*\2«_(e,_e,), 
\au/       \au/ 

or 

(aju)2  —  (avu)2  +  (e,—  e„)  a*u  «  0. 

It  is  also  seen  that 

(e2—  63)^1%  +(es—  e\)a£u  +(61—  62)^3^*  =  0. 

Differential  Equations  which  are  satisfied  bt  Sigma-Quotients. 
Art.  325.    If  the  formula 

& j- "  -  * 

is  differentiated,  and  for  p'u  its  value  in  terms  of  the  sigma-functions  is 
substituted,  it  follows  that 

2  £*H  d  2&  -  -  2  Z2L  f£  2£t  du, 
au      au  au    au    au 

or 

d   (JxU      __  £gU  avu 

du  au  au   au 

If  we  differentiate  the  equation 

(aMu\?__  pu  —  e0 
avu)      pu  -  ej 
it  follows  that 

2MiM=  (yu  -  ev)  -  (gw  -  e J    . 
<7„u  du  avM  (pu  —  e„)2 


,<7U 

or 


d   ff.u          ,           *  <TiU  au 
- *-  =*  -  (e,-  ev) ■ 

au  <7„w  OyUoju 
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From 

(™\2=       l 


\axu/       fpu-  ex 
it  follows  that 

o  oiu  0^  avu 

2  OIL  iL  (£H\  = &'u       =     <ru   <m   <ru 

oiu  du\axu)         (pit- ex)2  (£}V\4 

or 


(w 


Since  the  equation 
may  be  written 

and  further  since 

we  have 


d_  au_  __  £gM  avu 
du  oiu      aw  aAu 


ofu  —  av2u  -f  (e„—  ev)a2u  =»  0 

(7;TU  (Ta^W 


\du  oiu)      \oiu)  \oiu) 


\du  axu)      L  "         Uw  J  L  "  \<W  j 

In  the  same  way  it  may  be  shown  that 


and 


\au  a„u/       L        °y  UJL  <Vt*J 

&  she +-*][£+-*} 


It  follows  that 

<m  1         ajti  1         ovu     1 qju 

oiu     y/e,-  ex  0*u     Ve,-  ek  <V     V(e,-  ej)(e„-  eO  ** 

are  all  particular  solutions  of  the  differential  equation  * 
(A)  (£)*  =  [1  -(«„-  ej)P\ll  -  <*-  e^]. 

Art.  326.    If  we  write  v  =  2,  /£  =  1,  i  =  3  and 


e  _ 

s   — 


cm 


a8w 
the  differential  equation  (A)  becomes 


(£)2= [1  ~(ei~ e3)f2]tl "  (e2~ 63)e21* 

*  See  Schwara,  he.  tit.,  Art.  25;  or  Daniels,  Am.  Journ.  Math.,  Vol.  VI,  p.  180  and 
Vol.  VII,  p.  89. 
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Further  write 
and 

We  then  have 


(ei  -  e3)6* -  x29    or    Vei  -  e3S  -  x, 


If 


(         **  f~(1  "  x2)(1  ~  *2x2)" 


J.  v'(l  - 


<fcc 


X*){1  -  *2X2) 


then  is  x  =  sin  am  uorx  =  sn(u,  t). 
We  therefore  have 

(1)  f  =  -£11=  -— J=  «n(>/ci -  e3  •  w,  t). 

Further,  since 


and  as 

<y32ti  -  (7i2ti  +  (e3-  eO^w  -  0, 

we  have 

(2)  cn(Vex-  e3*u,fc)=^; 

and  similarly 

.(3)  dn(Vei-e3  •  u,  k)  =  ^j- 

Abt.  327.    If  we  write  * 


we  have  at  once 
and 


v         (Titi      V  gw  -  cA 


*  See  Enneper,  EUiptische  Funktionen,  p.  160;  or  Tannery  et  Molk,  Fond.  EUij** 
t.  II,  Chap.  IV. 
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It  is  also  evident  that 

pu  =  ei+  $rf(u)=*  e,+  ^(u)-  e„+  £*o2(ti), 
3  v*  -  &o2(* )  +  ^M  +  ^2(ti), 
£jo(m  +  2  (Oj)  —  €jo(u),    )  where  we  write  without  regard  to  order 
£ jo(m  +  2  (o^)  =  —  £  j©(tt)  )  <oi,  (o^  <ov  for  a),  to",  to'. 

€n,(ii  +  2a>j)-i  £„(tt), 

^(^--^(uje^u),  e«#(ii)- ^1(11)^(11), 


(1) 


Art.  328.    Through  the  equations  * 

V^r^7^^9    V^TT72=^,    v^T^=^, 


<7U 


<TU 


<7W 


the  values  of  the  three  quantities  Vpu  —  e^  are  defined  as  one-valued  func- 
tions of  u. 
If  we  give  to  u  the  values  to,  to",  to',  it  is  seen  that 


vei-e2=-£r  = J,*  Vei  — 


(2) 


Oto 


Otooto 


e* 


o&o  __  e~*"oto 


n 


Oto 


oto  our 


Ve2-e,=  ^r  =  - 


n 


e^'oto' 


o<o  oto  oio  oto  o<o  o<o 


e^'oto 


t 


Oto  oto  Oto  oto        oto  oto 

Through  these  formulas  the  six  quantities  on  the  left-hand  side  are  uniquely 
determined. 
We  note  that  VET^" 


On  the  other  hand 


Ve2~  es 


if 


if'to'—  if  to"—  yd)'—  if  to  =+i«, 

Hence  among  the  six  quantities  above  there  exist  the  relations 

Ves—  e2sss-"*v/«2—  «3>^3—  ei=  —  *  V«i—  e3,  \Ze2—  ei=  —  iVei—  e2> 
or  

i  v'ea  —  C2  —  Ve2—  e%,  iVes—Ci"-  Vei—63,  iVe2  —  ei  =  \/ei  —  62. 

We  have  thus  reduced  the  six  roots  without  any  ambiguity  to  the  three 
roots  y/e\  —  c2,  y/e\—  C3,  Vc2—  es,  which  three  roots  are  real  and  posi- 
tive if  the  discriminant  of  4  a3  —  g28  —  g$  =  0  is  positive. 

*  Schwars,  loc.  cit.,  Art.  21. 
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Remark.  For  the  sake  of  a  greater  symmetry  some  recent  writers  on 
this  theory  have  written  a>i,  w2y  ws  for  the  quantities  which  at  the  outset 
with  Weieratras8  we  denoted  by  <o,  w",  <d'.  When  such  formulas  that 
result  are  compared  with  those  given  by  Weierstrass,  much  confusion,  in 
particular  with  regard  to  sign,  arises;  for  example  with  these  writers 

\/ez—  €2*=*  i  Ve2—  63,  v^a  —  e\  —  —  %  Vei  —  C3,  y/e2  —  ei  =  i Vei  —  e2. 

The  explanation  they  give  to  —  o>2  is  not  entirely  satisfactory,  especially  if 
these  quantities  are  defined  on  the  Riemann  Surface  with  reference  to  K 
and  iK'. 
Art.  329.    From  the  equations  (2)  above  it  follows  that 

(A)  <w-      1     w"-      1 

vei  —  63  vei  —  e2  ve2—  63  vei  —  62 

ie*'v  

(Kt/=  4/  4/  (where  i  =  e***). 

Ve2  —  ea  vei—  «3 

We  note  here  (see  also  Art.  345)  that  the  quantities 

Ve2—  es,     Vei—  C3,     Vei  —  e2 
can  take  only  such  values  whose  squares 

Ve2—  ez,     Vei  —  «3>     Ve\  —  e2 

are  uniquely  determined  through  the  equations  (2)  of  Art.  328.  Hence  each 

of  the  fourth  roots  may  take  two  and  not  four  values;  but  as  soon  as  the 

value  of  any  one  of  these  quantities  is  known,  the  values  of  the  two  others 

are  uniquely  determined  through  the  formulas  (A). 

If  in  the  formula 

e'^aicj  +  u) 

we  put  u  =  —  ia>,  we  have  ^ 

It  follows  that  we  may  write  formulas  (A)  in  the  form 

Vei-c3  Vei-e2= — *-£»     Ve2-  e3  Vei-  c2=  vt — J-^» 

..(£) 

ve2-  e3  vei-  e3  =  i — }-*■> 

which  expressions  may  be  used  to  determine  the  products  of  any  two  of 
the  three  fourth  roots. 
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Art.  330.  We  may  next  derive  a  table  of  the  four  sigma-functions  when 
the  argument  is  increased  or  diminished  by  a  quarter-period.  It  is  assumed 
that  the  definite  values  derived  above  are  given  to  the  square  and  fourth 
roots  that  appear. 

Take,  for  example,  the  formula 

axu  = * L  = * L  • 

ouj  aw 

We  have  at  once 

I  ± « (u  ±  D 

Further,  since 

(^)2 «.  «•" 


it  follows  that 

o\(u±<o)=  :f\/ei—ea\/ei—e2e±*u(ja>ou=  T  \fei  —  e2  veT— C3e±(u±**)'<ru. 

The  formulas  given  in  the  Table  of  Formulas  No.  XXXIV  should  be 

verified. 

Art.  331.    It  is  seen  that 

a(u  -f  2<o)  _  _  jm 

a3(u  -f  2o>)  (t3m 

and  consequently 

a(w  +  4w)        an 

oz(u  4-  4w)       CT3U 
Also,  since  g  y         ** ;.  =  — >  it  follows  that  4  to  and  2  w>   are  periods  of 

<73(U  +  2(0  )         (73tt 

-^--    A  closer  investigation  shows  that  4  a)  and  2  a/  are  a  primitive  pair  of 

periods  of  this  function;  for  in  the  period-parallelogram  with  the  sides  4  <o 
and  2  a/  the  function  C73M  becomes  zero  only  on  the  points  to  and  2  to  +oj', 

being  zero  of  the  first  order.     Hence  ^-  becomes  infinite  of  the  first  order 

on  these  points.  Since  only  two  infinities  lie  within  the  period-parallelo- 
gram with  the  sides  4 10  and  2  w'f  and  since  the  smallest  number  of  infin- 
ities within  a  primitive  period-parallelogram  is  twot  it  follows  that  4w,  2  a/ 

form  a  pair  of  primitive  periods  of 

Art.  332.     It  follows  at  once  from  the  formulas  above  that 

a(u  +  10)  1  o\U 

az(u  +  a))       \/ei  _  ez  a2u 

This  may  also  be  seen  from  the  formula  of  Art.  326 

•^  =  —  sn(u\/ei—  esyk). 

<>zu      Vei—  e3 
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Since  K  —  y/e\  —  e3  •  <o  we  have 

=         *         cw  (u  \Ze\  —  e3,  k)  _         1         p\U 
Ve\  —  e3  dn(u  %/ei  —  e3,  A;)      Vei—  e3  <72t* 

For  ti  —  0,  it  follows  that 

Oil)  1 


(Ta^      V^i  —  e3 

and  further  that  all  values  of  u  which  satisfy  the  equation 

au  1 


otfi      Vex—  e3 

are  contained  in  the  form 

a)  +  4pw  +  2qu/, 

where  p  and  q  are  integers  positive  or  negative,  including  zero. 
We  might  define  K  more  generally  through  the  equation 


K  —  Vei—  c3(o>  +  4p<o  +  2ga/)> 

where  it  is  assumed  that  4  p  -f  1  and  2  9  have  no  common  divisor.    The 
quantity  Vei  —  e3  is  to  have  the  same  value  as  given  in  formulas  (2)  of 
Art.  328  or  the  opposite  value  according  as  q  is  even  or  odd. 
Art.  333.    It  also  follow  from  the  equation 


au  1 


osu      Vex—  e3 


sin  am  (Vei  —  e3  •  u,  t) 


that  —  sin  am  (K,  k)f 

vei—  e3      vei-  e3 

or  sn(Ky  k)  -  1     (see  Art.  218). 

The  coampLUude  is  defined  by  Jacobi  (Werke  I,  p.  81)  through  the  formula 
(see  Art.  221) 


coam  (y/e\  —  e3  •  u,  *)  «  am  (K  —  v^i  —  e3  •  11,  *), 
or 

coam  (v^i—  e3  •  u,  A;)  =  am  [v^ci  —  e3  (cj  -f  4po>  +  2  go/  —  u),  fc]. 

Since  4pa>  is  a  period  for  all  the  sigma-functions,  it  may  be  dropped  from 
the  argument  u. 
We  then  have 

K  =Vei-  e3(a>  +  2q<o'), 

and  

coam  (Ve\  —  e3  •  u,  k)  —  am  [v^i  —  e3  (a>  4-  2  gw'  —  w),  k\ 
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i 


We  may  note  that 

co9amK^7s(w  +  a*/-  «),*]=  M~"  +  "  +  W) 

(T3(—  u  +  a>  +  2gft/,*) 

8  gi(u  —  <*>  —  2ga/,  A:) 
<T3(u  —  to  —  2<jo/,  A;) 
Since 


we  have 


-i7 {  -  v  ci  -  e2 


-«,^g^-*»i-vg=;  ^:g;g- 


<m 


and  since 

e(u  +  2  a/)       _  cm 

<T2(t*  +  2  ft/)  <TjU 

we  have  finally  * 

cos  coam  [v  *i  —  e&  •«,*]—(—  l)«Vei  —  e* 

<X2U 

Making  q  «  0,  we  have  the  set  of  formulas  given  in  the  table,  No.  LIV. 
Art.  334.    In  Art  79  we  wrote  (Cf.  Schwan,  foe  ciL,  Art  33) 

Z  =  pw  +  go/,    5'=  jfa>  +  ^o/,    5"=  o>  J-  a/, 

where  p,  g,  p',  ^  were   any  integers  such  that  p/—  gf/  =  1;  and  it  was 
seen  that  2  a/.  2  a/  and  2w,2w'  formed  equivalent  pairs  of  primitive  periods. 
We  shall  further  write 

If  in  the  (dace  of  the  quantities 

a/,  «/,  a/' -  a>  -  «/;        *,  j\  V'»  ?  +  *'l 


substitute 


"  =  ^  -u  £'•      -    -'   -"-  -    *    -' 


it  follows  at  once  tArts.  276.  271)  that  the  invariants  &,  $t  and  the  func- 
tions |mu  <m  remain  unaltered. 
Aba  owing  to  the  equation 

the  collectivity  of  the  three  quantities  t\.  e*  cs  remains  unchanged  and 
consequently  abo  the  collectivity  of  the  three  functions 

although  the  indices  1.  2,  3  may  be  permuted. 
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We  therefore  have  a  set  of  more  general  formulas  if  in  the  preceding 
developments  we  write 


mr 

m* it 

0)' 

1> 

y  > 

?' 

ei, 

€/u 

ev 

ox, 

v  » 

U 

2Z> 

av 

T  = 

5) 

in  the  place  of  . 


.// 


(0,       w   , 

0) 

i 

«i,     62, 

ez 

<*lt      <*2t 

oz 

—  JL 

w' 

2oj 

O) 

where  X,  /*,  v  may  take  in  any  order  the  values  1,  2,  3.    The  corresponding 
changes  must,  of  course,  be  made  in  z  and  h. 

The  following  table  contains  the  values  of  the  indices  4,  pt  v  for  each 
of  the  six  different  cases  which  may  arise  (see  also  Halphen,  loc.  cti.,  1. 1., 
p.  262): 


Residue,  mod.  2 

I 

V 

q 

P' 

f 

jt 

^ 

V 

1 

0 

0 

1 

1 

2 

3 

II 

1 

0 

1 

1 

1 

3 

2 

III 

1 

1 

0 

1 

2 

1 

3 

IV 

1 

1 

1 

0 

2 

3 

1 

V 

0 

1 

1 

1 

3 

1 

2 

VI 

0 

1 

1 

0 

3 

2 

1 

Addition-Theorems  for  the  Sigma-Functions. 

Art.  335.  In  a  similar  manner  as  was  done  in  the  case  of  the  theta- 
functions  (Arts.  210)  we  may  derive  theorems  for  the  addition  of  the 
sigma-functions.  These  functions  like  the  theta-functions  do  not  have 
algebraic  addition-theorems. 

If  in  the  identical  relation 

(pu  -  fpu{) \fpu2  -  fpu3)  +  (fpu -  fpU2) (pus  -  fpui)  +  (pu -  fpuz)  (fpui  -§fm2)  =  0 

we  make  repeated  application  of  the  formula 

^  a(u  +  v)  a(u  —  v) 
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we  have 

(1)  a(u  -f  tii)  *(ti  ~  U\)  <r(ua+  u3)  <x(ti2—  Uj) 

+  <j(u  +  1*2)  *(t*  —  ^2)  ^(«*3+  tii)  <T(ti3—  Ui) 

+  <x(ti  +  U3)  <7(u  —  U3)  <t(ui+  t^)  <x(ui—  tij)=  0, 
an  equation  which  is  true  for  all  values  of  the  arbitrary  quantities  u,  u\9 

Through  the  equations 

(2)  u  +  tii=a,       u  —  ui=b,        tt2+tiS=c,       ti2—  uj=  d, 
a +  «*=(!',       u  —  uj=  6',       tis+tii=c',      U3—  tii=d', 

ti  +  ti3=a",        ti  —  U3*=  6",        Ui+tt2=c",       tt!—  ti2=»rf", 

we  may  define  three  systems  of  four  quantities  each 

a,  6,  c,  d;    g' ,  6',  c',  d* ;    a",  6",  c",  d", 

among  which  the  following  relations  exist  (cf .  also  Art.  210) : 

a'  =  l{a+b+c+d)  a"  =  J(a'+6'-e'-»-<r)  «  -*(a"+6"-i-c"-i-d") 
6'  =  $(a+6-c-d)  i"-j(a'+6'-c'-df)  6  =  i(a"+6"-c"-d") 
c^=i(a-6+c-d)      e"  =  i(<i'-&'4-*'-<r)      c  =  *(a"-6"+e"-d") 

<r  =  *(_0+&-fc-d)  d"  =  §(-a'+6'-r'-<r>  d  =*(-a"-6" -«-*"-</") 

(3)         

b"  =  l(a+b-c+d)  b-lia'+V -€>+*)  6'=lva"^&"-c"-d") 
c"=^a-6+c-d)  r-*(a'-6'-»-e'-d^  c'  =  *va"-fc"-c"-d") 
^-ivo-fr-c-d)       d=J;a'-6f-c'-d^      dr=^a"-6"-cff-0 

(30    a*~  6*-  r3^  d»-  a'2-  6^+  c"-  d~  =  a"2-  &"*-■-  c"*-  if'*. 
If  in  equation  vl>  instead  of  the  quantities 

we  write  respectively 

[1]  a, 6. c, d:    [2]  a  -  w.  6*icd; 

[3]  a  —  «*.  6  —  <w'\  c  —  *>\  d:    [4]  a  —  5".  6  —  £ "\  c  —  u-\  d  —  «»\ 

[5]  a  —  e5  —  2  S\  6  —  w.  c  —  £,  d  —  £:    [6]  a  —  * ,  ?>  —  i.  c  —  £,  d  —  «. 
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we  have  the  following  relations  given  by  Schwarz,  loc.  tit.,  §  38: 

[A.] 

[1]  aa  abac  ad  +       aa'ab'ac'ad'  4-       aa"  ab"  ad' ad"  =0, 

[2]aflaJ>acad         +       a&'ab'adad!  4-       a/i"  axb"  ac"  a#'  =0, 

[3]oflaJ>afod        +       afl'ajb'aj'ad'        +       afi,"aj>"a^"ad"  =0, 

[tfo/tajbojojl  —  a/i! ajb' ajf aji'  4-  (efi—ev)afl"ajt>"ac"ad"  =  Oy 
[5]  (fin  —  ev)0ja  ai>  aicajl  4-  (ei»—  ej)  aflfaflaf! aji'  +  {ei—e^ajx"aj>"ajz"ajl"  =0, 
[6]  afi,ajba/;ajl       —        ofr'afr'ajp'ajl'  +  (ei—ev)(ei—ejaa"ab"ac"ad"=0. 

From  [A.]  formula  [2]  follow  without  difficulty: 

[B.] 

(1)  0*100(1*  +  t)  +  10)0(1*  —  i?)  =  0(1*  4-  w)auax(v  4-  10)010 

—  0^(1*  +  10)0^1*0(1;  +  10)01;, 

(2)  0100(1*  +  v  +  10)04(1*  —  u)  =  0(1*  4- 10)04110(1?  4- 10)011; 

—  oi{u  4-  10)  01*0^(1;  4-  10)01?. 

Professor  Schwarz,  he.  cit.,  p.  50,  gives  eighteen  other  such  formulas. 
Write  in  [A.],  [2]  the  values 

a  =  0,      6=      0,      c  =  1*  4-  1?,      d  «  1*  —  v, 
a'  =  1*,      b'  =  —  1*,      c'  =  v,  d'  =  v, 

a"  =  v,      b"=  -  1?,      c"=  1*,  d"=  -  u, 

and  we  have 

[C] 

0(1*  4-  0)0(1*  —  v)  =  02i*  0i2i>  —  0i2u  02». 

The  other  eight  formulas  given  in  the  Table  of  Formulas  LXII  should  be 
verified. 

We  note  that  these  formulas  are  the  analogues  of  the  formulas  (D)  of 
Art.  211.  Scheibner  (Crelle,  Bd.  102,  p.  258)  has  derived  the  Weierstras- 
sian  formulas  from  those  of  Jacobi.  A  method  by  which  the  formulas  of 
both  Jacobi  and  Weierstrass  may  be  derived  is  given  by  Kronecker  (Crelle, 
Bd.  102,  p.  260) ;  see  also  Briot  et  Bouquet,  TraiU  des  functions  eUiptiques, 
pp.  485  et  seq. 

Expansion  of  the  Sigma-functions  in  Powers  of  the  Argument. 
Art.  336.    In  Art.  281  we  saw  that 

u  2*- 3. 5      23..3.5.7 

and  in  Art.  279  we  saw  that  the  coefficients  of  1*  were  rational  functions  of 
<72  and  93. 
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We  may  determine  these  coefficients  as  follows:  * 
If  the  equation 

(a?)  =  4p8u  ""  92PU  "  9* 
be  differentiated  respectively  with  respect  to  u,  g%,  g%,  we  have 


<<*) 


We  also  have 
du 


dfe 

du 


__  1      jW 


hit 


We  farther  note  that 


(2) 


w   du 


agu 

du 


du 


d£U 

dgu 
du 


-»-+=r-^p^ 


If  the  equation  (2)  is  integrated  with  respect  to  u,  it  becomes 
gt2  %&  +  i8  g3  &L  »  3  ±  log  m  *EL  +  6  ^  _  ^ 

0J3  002  vU  OU 


or 


<3>"si^+i8''i^!-3yr!esffi-6(^2!!)'+^ 


Noting  that 


jLlog<ro  =  L_  4«t_((||f)) 

<zu  u      2*  •  3  •  5 


it  is  seen  that  the  constant  of  integration  that  would  appear  in  (3)  is  sero. 


d2 

Since  — -  log  an  =  —  pu,  we  have  from  (a) 


«  ,  1. 
-  +  £fo 


*  See  Weientrass,  Ziir  Theorie  der  eUiptiachen  Functiorten,  Bed.  Monatib.,  1882, 
pp.  443-151;  Werke,  Bd.  II,  p.  245,  and  also  Forsyth,  Quarterly  Journ.,  Vol.  XXII, 
pp.  1  et  uq.;  Hermit©,  CreUe,  Bd.  85,  p.  248;  Meyer,  CreUe,  Bd.  56,  p.  321;  Enneper, 
ElUpt.  Fund.,  p.  166. 
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and  observing  the  identity 

1  62  /alogcnA2^  a  log  era  a8  log  au  ,  fd2  log  au\2 
2du2\     du     )  du  du*  \     du2     /' 


it  is  seen  that  the  equation  (3)  may  be  written 

ga3log<ra      15      63  log  au  ^  3  d2  Id  log  au\2     3  64 

^2    du2a^3         gs  au%2      2aw2v    au    /     2 


w+b* 


This  equation  when  integrated  twice  with  regard  to  u  becomes 

2d\ot<m      lSgdH<™  =  g/alog  au\2     3d2 log  <n*      1       2 
a^3  dg2  2\     du     /       2      du2  8y2 

or 

2alog<ru        8     alog  <ra  =  3  j  &au      1  2 

*        d^3  a<72  2  au   du2       8^2    f 

the  constant  of  integration  being  zero. 
It  follows  finally,  since 

a  log  au  =  J_  dau 

dx  au    dx 

that 

(4)  a2(7(u, g2, g8)  _  12^ do{u, g2? g3)  _  2     2 a<r(tt, g2, 03, 

au2  a^2         3  d£3 

+  ^  02t*Mtt,  02,  0s)  ==  0. 

Using  this  as  a  recursion  formula  Professor  Schwarz  (loc.  cit.9  p.  7)  has 
calculated  the  terms  of  au,  up  to  the  35th  power  of  u. 
If  with  Halphen  *  we  write 

U  -     t/'  t/ 2w+ 1 

25!        37!  n(2n  +  l)! 

we  have 

h       io„  *»-i   .  2     oafrn-i       (2n-  l)(n-  IK  r 

&»  =  12  03  +  5  02*  -T— *■ £ ^Sb&n-a. 

To  simplify  the  computation  write 


2 
02=2A2>    03=«*3, 


and  consequently 


(5) 


L     a/12  a/13  j  3 


2. 


*  Halphen,  loc.  cii.,  t.  I,  p.  300. 
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It  follows  from  (1)  that  b2=  —  h2,  ba=  —  4ha;  and  from  (5)  we  have 

o4=-9ft22, 

*    65  s5- 24*2*3, 

&6=-3.2*fc32+3.23A28, 

67=22.32.19fc2%, 

&8=  3  A2(27  •  23  A32  +  107  fc28), 


Expansions  for  mu,cnu  and  dn  u  were  given  in  Art.  226.  These  functions 
may  be  expressed  as  quotients  of  theta-functions.  We  have  not,  however, 
expressed  the  theta-functions  in  powers  of  u.  As  we  have  already  given 
the  expansions  of  gn*,  £u,  etc.,  in  powers  of  u,  it  seems  somewhat  super- 
fluous to  expand  o\u  in  powers  of  u. 

From  the  formula  

Vpu  -  ca=  ^f 

ou 

it  follows  that 

oxu  =  <ju\/qu  —  eA=  ou  -r  —  ei+  '&u2  +  •  •  •  I  » 

|_wz  20  J 

or 

oxu  -  1  -  ieaw2-  ^  (6ea2-  £2)u4- 

Methods  including  recursions  formulas  for  the  further  expansion  of  these 
functions  are  found  under  the  references  given  above.  In  particular 
attention  is  called  to  the  formulas  that  result  from  the  partial  differen- 
tiations with  regard  to  the  invariants  (given  by  Halphen,  loc.  cit.,  t.  I, 
Chapter  IX;  Frobenius  and  Stickelberger,  CreUe,  Bd.  92,  p.  311). 

EXAMPLES. 

1.  Show  that 

/0    x     2  a (u  -  w)  o(u  +  &/Q  o(u  -  a/)  ou 

o\l  u) — 

Od)  Ody'oof 

2.  Show  that 

o(u  +  v)  o(u  — 1>)       <P  ,  <P  , 

^ r^— i ■  =  — ;  log  ou log  ov. 

oruo*v  du2  dv2 

3.  Prove  that  (if  <oi,  w^  a)*,  =  (of  m" \  of  without  respect  to  order) 


(1)  5io(u  +  wd~-  \Zex  -  e^Vex  *-  ej0i(u)t 

(2)  txo<M  +  *v)  ~  V^n  ~  <tf*(w)» 

(3)  Uu  +  oii)  -  ^fiZff  g«), 

(4)  ^(u  +  o^  -  -  y/e,  -  efa(u). 
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4.  Verify  the  formulas 


£    (U    \    V)-  **&)**&)**&)+  *»(*0fr»(tt)C(tt); 

1  -  (ev  -  ex)  (ev  -  eJ^WP^v) 

e  (ui  v)  -  *»M*»fo) -  ^ "~  ^)*»(tf)*fr(tt)fi»fr)*i»(») 

m  1  -  (e„  -  ex)  (ev  -  e„)  £20v(u)  e2OM(iO 


5.  Show  that 


ftta  m-oo 

e   *•  0.14  —  cob  — 

2w       , 

m-l 


n 


sin 


1  - 


2nu   \ 
2oj 


cos2 


mna/ 


(O 


7 


C      2*<Jatt 


e 


2« 


n 

m-l 


m-8 


/ 


8inJ 


1- 


jrt£ 
2w 


,/  1W* 

C08a[m  —  ) — - 

V  \        2/  w  j 


sin' 


,«-n  h- 


2a; 


m-l 


sin*  [  m  —  ]  — 
•        V        2/  t»  > 


6.  Show  that 


1 


2  fpu  —  ex      oiu      au      du       au 
(en  —  ev)  p'u       _  aju  _  g/tt*     ^ 


i      g*tf' 
log-*-! 

2  (pu-e^Cpu-e,,)       (j^u       <rvu       du       <xvu 

_  (fl-e,)(e,-e,)_gji  _±o£u_  <?log  a^ 
pu  —  ex  du  oxu>      du2 

7.  Show  that 

aW.  fe)  _     F(<fr,  k)     E(<l>,  k)      k  sin  4>  cos  » 
difc       ~  A:  A;*"        ife*2     A(«,fc)    ' 

where  F(<f>,  k)  and  2£(#,  k)  are  Legendre's  integrals  of  the  first  and  second  kinds; 
and  that 

dk  k  k 

dkr  dk  dk       A(#,fc) 

k&E(<f>tk)      dE(4>,k)      k  £(.  k)_±  sin0cos0_o 
d*2  dk         W*        '   }     W*     A(<f>,k) 


n  . 


Write  4>  -  -  in  these  equations  and  note  the  results. 


CHAPTER  XVIII 

THE  THETA-  AND  SIGMA-FUNCTIONS  WHEN  SPECIAL  VALUES 

ABE  GIVEN  TO  THE  ARGUMENT 

Article  337.    The  theta-functions  were  expressed  in  Art.  209  through 
the  following  formulas  : 

m— «o  m— «o 

#oM  =  H  (1  -  q2m)  H  (1  -  2g2m~1  cos2.7rw  +  g4"1"2), 

w— oo  m-oo 

&i(u)=  2  tfrnnnu  JJ  (1  -g2m)H(l  -  2g2m  cos2;ru  +  q*m), 

m—1  m—1 

m»co  m«« 

tf2(ti)  -  2  g*  cos ttu  IJ  (1  -  q2m)  XI  (1+  2  q2m  cos  2  ww  +  g*m), 

m—1  m— 1 

Ml —  00  m— *> 

#s(u)  =  H  (1  -  Q2m)  H  (1  +  2  q2m- l  cos  2  *u  +  q4m~2). 

m— I  m—1 

For  brevity  we  put 

m— «  m— oo 

«o=  n  (i  -  9am)»  Gi  -  n  (i + s2"). 

m— 1  m-l 

m— w  m— 00 

<?2=n(i+92m-1).  qb  -  n  c1  -  «,"-i>- 

m—1  m—1 

Since  these  quotients  are  absolutely  convergent  (Art.  17),  we  may  write 

m— oo  m— oo 

QoQ3  =  n  <*  -  9m>'  QiQi  -  n  w + 9m>» 

m—1  m-1 

and  consequently 

m-a© 
m-l 

It  follows  *  that 

QiQ2Qs=  1. 


*  See  the  16th  Chapter  of  Euler,  Introdutio  in  analysin  infinit. 
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Making  the  argument  equal  to  zero  in  the  theta-functions,  it  is  seen  that 

t»o(0)=t?0=QoQ32, 
t?i(0)  =0i=O, 

^2(0)=t?2=2^Q0Q12; 
^3(0)=t?3=QoQ22. 

Art.  338.    From  the  following  formulas  (see  Art.  208), 

m— oo  m—  +00 

t?0(u)=  1  +  2  2j  (-  l)m^ cos 2 from  =    2}   (-  l)"»e»*'"e2mni1*, 

m-l  m- — oo 

'm-oo  (2m+l)»  m-  +  oo  (2m+l)1     . 

t?i(u)  =  2  2)(-l)wg     4      sin  (2m +1)™=*    2)(-l)me     4     "Vm+D** 

m— 0  m— -oo 

m-oo   (2m-rl)»  m-+x   (2m+l)> 

t?2(u)  =  2  2J  9     4      cos  (2  m  +  l)nu  =    2}  e     4         e(2m+1>«m", 

m-0  m- — » 

m— 00  Wl» +00 

f?3(w)  - 1  +  2  ]£  qm%  cos  2  mm*  =    2)  em,tJrt'e2m,rtlS 

m-l  m--oo 

we  have 

m-oo 


#o=  1  +  2  2)  (-  l)"»j"»-  1  -  2g  +  2^-  2g«+ 


•  •  •  t 


m-l 

m-oo 


Po" («)]„_„=  <V'=  -2w22j(-l)"»(2m)23»»'=87r2((Z-49*+99»--  •  •), 


m-l 
m-oo  (2m+l)» 


*i'-2ir2)(-  l)w(2m+l)g     4      =  27rg*(l-3g2+5g6-7g12+-  •  ■), 


m-0 

m-oo  (2m+l)> 


*i'"--2jc»2[(-l)»(2m+l)^     *      -- 2*ty(l-3V+<5V-7Va+'")f 


m-0 

m-»    (2m+l)» 


<>2  =  2j9     4      =29t(H-92+96+9l2+-  '  •), 


m-0 

m-oo  (2m+l)f 


e>2"=-2w22j(2m  +  l)29     4      -  -2xty(l  +  3V  +  5V+7V2+-  •    )» 


m-0 

m-oo 


tJ3=14-2  2jgmf=  l+2?  +  2$*+2  89+-  • 

m-l 
m-oo 

tV'=  -  2*2  J  (2m)V*=-  8;r2(g  +  4g*+  9g9+  •  •  •)• 

m-l 
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Akt.  339.  Since  the  functions  #o>  #i'»  #2,  #3  depend  only  upon  one 
variable  g,  it  is  natural  to  expect  that  they  are  connected  by  three  rela- 
tions, which  we  would  suppose  are  of  a  transcendental  nature.  Two  of 
these  relations  *,  however,  as  we  shall  show  in  the  sequel,  are  algebraic, 
viz., 

#24+tV=#34    and    &i' =*&<&<&*. 

The  first  of  these  follows  at  once  from  the  equation  (Cf.  Art.  193) 

Jfc2  +  k'2=  1. 

To  derive  the  second  we  use  the  equation  of  Art.  295, 

Expanded  in  powers  of  u,  it  becomes 

0*»3  i  *x(»)*oW+[*i'(»)*oW-*ifr)*o'Wltt 

+  !![t?i/WoW  • 


&2(v)Mv)\#i'#o  •  tt  +  0 •  u2  + 


.  •  • 


•  •  ?  • 


+  #0(»)#lM  j#2<?8  +  0  •  «  +  |[#2"#3  +  #*V']tt2   + 

If  the  coefficients  of  u2  on  either  side  of  this  equation  are  equated,  we 
have  f 

-*o(«)*i  (»){*»"*» +W}. 
an  expression  which  differentiated  with  regard  to  v  becomes 

Wa{#i"'(v)do(v)  +  &i"(v)do'{v)-2di',(v)do'(v)-2&1'{v)d0''(v) 

+di'(.vW'(.v)+Ol(vW"(v)} 

=  {«VO0#i(t>)  +*o(^i'WH^8+W}. 
If  we  put  v  =  0  in  this  equation,  we  have 

*a*a{*i"'*o-  «V«V'}  -  «W{«V'#3+  «W'}, 
or 

tf  1'"  =:  *o"  1  ft"  1  *»" 

t?,'  t>0  t?2  #3  * 

*  They  are  both  due  to  Jacobi,  Werke  I,  pp.  515-17. 

t  See  Koenigsberger,  Ett.  Fund.,  p.  380;  or  Burkhardt,  Ett.  Funkt.,  p.  120. 
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Art.  340.    It  may  next  be  proved  that 

dr  4  ttc        du2 

Take,  for  example,  the  equation 

m-+oo 

*o(w)-    X    (~  l)mem,m+2m,rtt4=  *0(w,  t). 

When  differentiated  with  regard  to  r,  it  becomes 

(1)  atf o(«,  r)  _  ^   j   m2(.  Dm^W+2^ 

m--ao 

m   l    a^0(u,T) 

4jt£        du2 
By  Maclaurin's  Theorem 

t?o(w)=  #0  +  7^0"  +  •  •  •  • 

and  consequently  also 

d»o(u)  ^  d0o      u*  d»o"      m  m  m 
dr  dr        2     dr 

If  these  values  are  substituted  in  (1),  we  have  % 

^ofrT>,4rii^ +  £££+-  •  .1, 
du2  }  dr        2     dr    T  V 

or  writing  u  -  0, 

dr 
In  a  similar  manner  it  may  be  shown  that 

0a"_4ri2*i  (>l  =  0,2,3), 

dr 

and  also  that  J«  , 

01»'_4,rj£*l-. 
dr 

Writing  these  values  in  the  last  equation  of  the  preceding  Article  and 
integrating  we  have 

If  both  sides  of  this  equation  are  expanded  in  powers  of  q,  it  is  seen  that 
the  constant  C  —  x,  and  consequently  that 

It  is  also  seen  from  the  results  of  the  preceding  Article  that 

0i/=2*g*Qo8. 
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Art.  341.    If  the  formula 


mu 


be  differentiated  with  regard  to  u,  we  have 


cnudnu  =  -* 

t>2 


^  _  'ill)  w  - 


1 
2K 


If  in  this  expression  we  put  u  =  0,  it  follows  that 

-       t?3tV    1        ^      -        t>3      q  o  «     1 

1  =  -zr  -r-  zr=.       Or      1  =  tt~-  7Wo#2#3 


t>2   #0   2K 

It  is  thus  seen  that 


#2#0 


2K 


^3  =  V/^- 
▼       7T 


From  the  formula 


if  also  follows  that 


#3  »3 


d  ,^2KV2Kkk' 


Vn 


We  note  *  (see  also  Art.  345)  that 


Q2  Q2 


or  since 

QiQ2Q3=  I, 

we  have 

■Vfe  =V2  ^Qi2Q3,     ^=<hQ32, 

and  also 

2fi  =  i 

W=  </2  '-v^QiQa; 

/2KVA      „*Qo_%/A:v/,,,       ,Q0_, 

i/^x/fc 

It  is  seen  that  k  and  k'  considered  as  functions  of  q  =  e***  are  ora-wifoed 
functions  of  r.  From  this  point  of  view  Kronecker  found  the  origin  of 
some  of  his  most  beautiful  discoveries  and  PoincarS  was  also  thus  led  to 
the  discoverv  of  the  Fuchsian  Functions. 


*  See  Jacobi,  Werke  I,  p.  146. 
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Hermite  *  wrote  y/k  =  <f>(r)  and  V^=  V'Wi  where  from  above  $(r) 
and  ^r(r)  are  one-valued  functions  of  r  which  may  be  expressed  as  quotients 
of  two  infinite  products.  These  functions  are  of  such  importance  that  we 
may  consider  them  more  closely  and  at  the  same  time  introduce  other 
interesting  formulas  for  the  elliptic  functions. 

Art.  342.     From  the  equation 

m  — 00  m  — 00 

#o(u,  q)  =  JI  (1  -  q2m)  XI  (1  -  2  q2m~ l  cos  2  m  +  q*m~2), 

m-l  m-l 

it  follows  that 

191  —  00  m  — 00 

t?0(2  u,  q2)  =  U  (1  -  q*m)  XI  (1  -  2  g2(2m-i)  cos  4  ttu  +  g4<2*-D). 

m-l  m-l 

Since 

1  _  2g2(2m-l)  COS4  7TU  +  g4<2m-J) 
-(1  -  2g2w-1COS27TU  4"  92(2m-l))(1  +  2  ^m- 1  cos  2  TO+  ^tfm-l)^ 

we  have  m~oc  i      ^m 

#o(2  u,  J")  -  n  J— -|— 2t?0(u,  g)  t?3(u,  g), 

or 

(1)  #o(u,  «)*<*>  9)  =  2**0(2  u,  (f2), 
and  similarly 

(2)  *i(u,«)*2(t*,8>-^*i  (2  «,«»). 

VI 

i 

We  also  have  from  the  product  of  #o(^,  g)  and  #i(u,  q)  the  formula 

|  m  — 00  191  —  00 

!  #o(u,  9)t?i(u,  g)  =  2  g*  sin ^H  (1  -  g2m)2XI  (1  -  2  qm  cos  2  tcu+  q2m); 

m-l  m-l 

and  since 

1  -  2gmcos27ru  +  g2m=  x  _  2  (v/g)2" cos 2 TCll  +  (Vg)*w, 

it  follows  that 
further  noting  that 

m— x  m  »  ao  m— 00 

H  (1  -  3-)=  JJ  (1  _  5»«)  JJ  (1  _  ^m-l)^ 

m-l  m-l  m-l 

we  have 

(3)  *o(M,?)*i(i*f8)-  g*^-0t?i(u,  v^). 

*  Hermite,  Resolution  del' Equation  du  cinquihne  degrb.  (Euvres,  t.  II,  p.  7;  and 
also  Sur  la  theorie  des  Equations  modulaires,  (Euvres,  t.  II,  p.  38;  see  also  Webber, 
Elliptische  Functionen,  pp.  147  and  327. 


m"°°/1    _  „2m^2 

un\u.  a)U\KU.  a)  =  a*  i  i   — : $ 

m-l       "         ' 
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If  for  u  we  write  u  +  J  in  this  equation,  it  becomes  (see  Art.  208) 

(4)  0*(u,  q)#2(u,  q)  -  g»  ^t»2(u,  Vg). 

If  for  q  we  write  ^e**  «  —  g  —  9c"**,  the  quantity  g*  ;r  becomes  g*e    8  ~> 

and  the  equations  (3)  and  (4)  become 

(5)  *(«,  q)»i(u,  q)  =  3»«~S  ^(u,  e*  Vg), 

V2 

(6)  *o(m,  q)»2(u,  q)  -  ?*6~  *  &t?2(u,  **  Vj). 

The  six  formulas  above  are  given  by  Jacobi  (Seconde  mtmoire  mr  la 
rotation  d'un  carps.    Werke,  II,  p.  431). 
In  the  formula 

m-00  (2m+l)» 

#i(w) -  2  2}  (~  l)m9     4      sin  (2w  +  1)ttu, 

m-0 

the  summation  is  taken  over  positive  integers  including  zero.  If  we 
separate  the  even  integers  and  the  odd  integers  by  writing  m  =  2n  and 
m  =  —  (2n  +  1),  we  have 

n-+oo 

t?i(u)  =  2q*  2}  ?4nt+2nsin  (4n  +  1)ttu, 

n  —  — co 

and  similarly 

n-+ao 

t?2(u)  =  2g*  2)  g4nt+2ncos(4n  +  D*u. 

n-— » 

Since 

sn2£u^    *    ^(^-    l_t?i(M)t?8(tt)=    1    t>i(ti)t?2(^)/ 


en 


2Ku  =  j£  ^4  _  i  PL  hM  M&  _  J*.  ^^  ^ 
V  A;  t?0(w)      V  A;  tf0(u)  #3(1*)      V  A:  t?0(w)  #3(u)' 


#o(u)  t?o(w)t?2(^)  •  #ofa)  i»i(ti) 

it  follows  from  the  formulas  above  that 

(7)     m2Ku=      Lx    **-  =       *  ^       > 

v2VM0(2ti,g2)       v*  2j(""1)Vn2cos4nwti 


J 
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where  the  summations  on  the  right  are  over  all  integers  from  n  =  —  oo  to 
n  =  +  oo .  The  summations  are  taken  over  the  same  integers  in  the 
following  formulas: 

1     4/Pfln(u  \Zri\         -  4/P     5^2n,+ncos  (4n  +  l)7ru 

V2V  kd0(2u9q2)  y  k      ^(-Vq2"  cos  4  mm 

4,- £    fi«(u\/?\        4,—      5^g2n,+ncos(4n  +  l)TO 
(9)    (fa  2 Ku=  Vk'es    *2^  V^    -  \te -^ - ; 

d2(u,e*'2vq)     VA3     2)(-1)w92",','wco8(4n+l)s« 

(11)  cn2Ku^V2J^^p^V2^^+inahii8n+2)mi, 

»  A;3tfi(u,Vg)  »  *8      2)92n,+"8in(4n  +  1)Jr» 

02)  <.,&-«gi.-g«.(',^-VS»^-1>l^N-'l","+»A. 

#i  (m,  vj)  2/92n,+w  sin  (4  n+  l)*u 

If  we  put  u  —  0  in  (8)  and  (9),  we  have 

y/k  -  v^2gr 


i,^^-1^, 


.2n»+n 


2<-  i)v* 
w-  S<-  w 

Jacobi  (Werke  II,  pp,  233-235)  has  given  several  different  forms  for 
these  two  quotients  of  infinite  series. 

If  we  write  u  =  0  in  (10)  and  (12)  and  determine  the  resulting  indeter- 
minate forms,  we  have  * 

4/-  /-  £(4n +  l)g8n,+4n 

2)(-  l)n(4n  +  l)j**+« 

Jj(-  l)n(4n  +  l)g2*f+n 

Art.  343.  By  equating  the  expressions  for  the  theta-functions  in  the 
form  of  infinite  products  and  in  the  form  of  infinite  series  we  may  derive 
interesting  relations  connecting  the  quantity  q. 

For  example,  in  the  case  of  t?i(u)  we  have  after  division  by  q* 

(1)     8inTO(l-g2)(l-2g2cos2TO4-94)(l-g4)(l-2g4cos27rti-hg8)-  •  • 
=  sin  7TU— q2  sin  3  nu  +  g6  sin  5  icu— q12  sin  7  7ru+g20  sin  9  ttu— 

*  See  Hermite,  (Euvres,  t.  II,  p.  275. 


.   •   * 
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If  in  this  equation  we  put  u  =  $  and  divide  by  £  V3,  we  have  * 

(1  -  g6)(l  -  q12)(l  -  q1*)  •  •  -  =  1  -  g6-  g12  +  g30*  g42-   •  -   •   ; 

or  writing  gfl=  t,  it  follows  that 

m«*a>  m-+oo  3m'-fm 

(2)  nt1-'")-  s (_i)w<  2  • 

m—1  m— — oo 

Upon  this  formula  depends  the  trisection  of  the  elliptic  functions. 
If  further  we  divide  equation  (1)  by  sin  nu  and  then  put  u  =»  0,  we  have 

[(1  -g2)(l  -g4)(l  -g6)  •  •  -"]3  =  l-3g2+5g6-7?12+9g20-   ... 
Writing  g2=  J  in  this  equation,  it  follows  that 

m-oo  m-oo  m'+rn 

(3)  n*1  -  <m)3=  2  (~  i)n(2m + 1)« 2  • 

m— l  m«0 

If  we  compare  the  equations  (2)  and  (3),  it  is  seen  (cf.  Jacobi,  Werke,  I, 

p.  237)  that 

(1  _  g_g2+g5_hg7_gi2.f  .  .  .)3=  i  -ag  +  SgS^yge+ggio..  .  .  # 

Further  in  equation  (1)  put  Vg  in  the  place  of  q. 
We  then  have 

(1  -  q)(l  -  q2)(l  -(f)...  sin*ra(l  -  2gcos27ru  4-  q2) 

(1  -  2  q2  cos  2  nu  +  qA)(l  -  2  g3  cos  2  ttu  4-  g6)  .  .  . 

=  sin  nu  —  g  sin  3  nu  -f  g3  sin  5  ttu  —  g6  sin  7  ttu  +   •  •  •  . 
Write  in  this  equation  u  =  £  and  observe  that 

QsQoQi2Q22  -  ^;it  follows  that 

V3 

2p  _   1     .    „    .    „2  a.  /,6    t    „10  j_   „lfi 


•    •     • 


=   1   +  g  +  g2  +  g5  +  ^10  +   ql6  + 
©3 

If  we  compare  the  two  expressions  for  t?o(w),  we  have 

Qo(l  -  2gcos27ru  +  q2)(l  -  2q3cos2nu  +  g6)  .  .  . 

=  1  —  2  q  cos  2  7ru  -f  2  g4  cos  4  7ru  —  2  g9  cos  6  7ru  +  •  •  •  . 

In  this  equation  write  u  =  0  and  observe  that 

QoOa2  =  $$»  • 

WlV2 

It  follows  that 

go&  .  (l-q)(l-q*Kl-q*)(l-q*).  •  •  =  i-.2a+2«'-2a»+2o" . 

Q1Q2     (i+<z)(i+g2)(i+33)d+94).  •  •  q     q      q      q 

*  See  Euler,  Introductio  in  analysin  infinity  $  323. 
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From  the  formulas 


m-oo  .     __  ,4m 


~  "  Vk  m-i  1  -  2 g2*""1  cos 2 u  +  94"-2 


— -2?  VfcC0S    ^1-292— 1co82«  +  g4 


m"°°  -        -  4m-2 


,    2»Ti»      -/PTT  l+2q2"-1cos2M  +  </ - 

dn~~^~~         Al  1_292»-icos2u+g4m-2 

it  follows  that 

(1)    log«l^f-  =  logJ^r  +  2S-rT?;cos2m«, 

(/ —  \  wi«oo 

2<z*  y|-cosw)+  2  J  -  1+^_g)wco82mM, 

(3)     log  dn  2^H  =  log  Vp  +  4  J  — J— r       ^""l.,  cos  (4  m-  2)«. 

From  (1)  and  (2)  we  have 

,„  2  Ku\ 

m—    _loK2K=log2iZi  +  2,yi-iZ!L_, 


sin 
2Ku 


We  also  have  from  (1),  (2)  and  (3)  the  formulas 


m 


2KuA  2Ku 

CU an m-oo        m 


(4)    Jlw „2K«  =  2K * £__2geu_  4  y  _£L.sin2mu 

(4)  ^logsn    ^         ^         ^^^  8inu       ^fjl+j- 

7T 

2Ku*2Ku 
__sn au .  m-oo  _ 

(Si        dL^M2Ku    2K        n  n    ~SmU\  4  V 2!L^sin  2mu, 

(5)  dwlogcn    ^  ^  ^K^  cogu-f     £f1  +  (_q)m 


cn 


,  2     2  Ku     2Ku 

(6)  .Alogdn2Ku=lE 2-_£-=8  J JsLzL*mm-*u. 

**  n  n  dn2—  m-il    q 
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-     '■    »«  jui  -  -  h  for  u,  we  have 

■    >K,     \k    ~~ -4¥^¥^g»in^""'■ 
"^ 

add  the  equations  of  Art.  231 

—4-z ^—  +  4  2  ,  ^"."J  .Bin  (2m  -  1)», 


_2Ku 


—  +  4  V  (-  l)"-2-^ — T™  <2  m  -  D»i 

su  **  1  +  gzm_1 


ations  of  Art.  228 

sn =  4g"   V  -    *   = ;8in(2m-  1)«, 

*         "  m.i  i  -  r ""' 

UK  ...2  Km      .  .i"^     q"-1       ■■_,„...       .. 

V""V  "  4?  „?,i +%'--■ C0S'2'"- J)' 

2Kd„2K»_1+4  V       1"      „os2ma, 
w  x  ^  1  +  g2" 

3)  write  u  =  0  and  in  Equa.  (9)  put  u  =  -j ;  it  follow: 

-T-,+4lr5=-1+4I"(-1)-,i 

writing  u  =  -in  (11)  and  u  =  0  in  (12),  we  have 
(13)  we  put  5  —  u  for  m  we  have 


»=— 
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and  substituting  u  =  0  in  (10)  and  u  =  0  in  the  equation  just  written,  it 
is  seen  that 

(16)  ,V(0)  =  2£K=  !  +  4"j  <-l)-r££-r-  x  +  4m2izitt. 

*  «T3i  1  +  92w_1  »Ti  1  +  92m 

If  further  we  differentiate  (8)  with  regard  to  u  and  then  put  u  —  5 ,  we 
have 

(17)  (**Y  =  *,««»  =  1  +  f!%  r-^_ ; 

and  if  Equa.  (7)  be  differentiated  with  regard  to  u,  it  becomes  f or  «  —  0 

(18)  (**5\»  =  tf4(0)  =  1  +  8  2°  (=-*». 

V    *     /  m-i       1+9"* 

Subtracting  (18)  from  (17)  we  have 

(19,  ^M)'-V(0)-16]|P7_-;y.:-. 

Jacobi  (Werke,  I,  pp.  159,  eJ  seg.)  has  given  forty-seven  such  formulas  as 
those  above. 

Art.  344.  In  Art.  89  mention  was  made  of  the  fact  that  many  of  the 
properties  of  the  0-functions  had  been  recognized  by  Poisson.  For 
example,  in  the  12th  volume  of  the  Journal  de  VEcde  Polytechnique,  p.  420 
(1823$,  he  established  by  means  of  definite  integrals  the  formula 


v£- 


1  +  2e-*x  +  2e-***  +  2e~9*x  +  2e"16**  +  •  •  • 
x      1  +  2e-*/x+  2e-4*/x  +  2e~9*/x  +  2e~l6*/x  +  ■  •  •  " 

To  verify  this  formula  by  means  of  the  elliptic  functions,  let  x  =  ^-  • 

Instead  of  A;  we  take  the  complementary  modulus  k'  =  \/l  —  k2,  the  quan- 

1       K 
tity  x  becoming-  =  — .    Hence  if  in  the  formula 


\/? 


2K  -  1  +  2g  4-  2$4  +  2g*+  2g16+ 

7T 


-  1  +2e-«  +  2e-4»x  +  2e"9«*  + 
we  change  %  to  &',  we  have 


•  •  t 


n/? 


2K'=1  +  2«"5  +  2e    x  + 


and  consequently  the  formula  of  Poisson.* 

*  In  this  connection  see  a  remark  by  Abel,  CreUe,  Bd.  4,  p.  93. 
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Art.  345.    In  Arts.  260  and  320  we  derived  the  relations 

au  =  /fe2*"\?i  (v),  [u  -  2  atv] 

a2u  =  pBe2"«>Mv), 

where 

^  =  ^T>     ft-JTTSv'     ft -TO     ft"      * 


*i'(0)      "       t?2(0)      r*     0,(0)      ro     *0(0) 
Noting  that 

K  =  o>V^T9,    jfc2=5azi^3,    jfc»«_«uii», 

«i—  e3  «i—  e3 

we  have,  if  we  put 

G  =  (ci-  e2)2(ci-  e3)2(e2-  e3)2, 

▼  2o>  2o»  ▼  2^ 

▼  2oi  Ve2-  e3      ff2(0)  ▼  2oi 

▼  2o>  Vei_  e3     t>8(0)  ▼  2w 

03  =  l/^-  *7^=  =  Tim  5     Ve7^=  J^QoQs2. 

▼  2oi  Vei-  e2      *o(0)  v  2o> 

If  follows  immediately  that 

e»  =  \  f^"T  P»4<°>  +  *o4(0)]=  -^  Qo*[Q2*+  Q3% 

3  \2  a)/  12  oiJ 

«2=  l(£-)' [*>4(0>-  «V(0)]=  r|^Oo4[16?g,8-  Q,n 
3  \2  a>/  12  or 

<*=  "  ; f^"T [*»*(°)  +  <V(0)]=  -  r^iQo4[i69Qi8+Q28]; 

.  /§«  =    fl2(0)     =  2ft*  +  2ft*  +  2ft»  +  -  -  « 
V   n       y/e2-  e3  tye2_  e3 

y/^  R/ST17*  -  >/e^r^]  - 1>3(0)  -  *0(o), 

or  \/— 24#  [2fc  + 2^4-2^4-  .  .  ..J. 

y    *       V«i—  63  — Vci—  e2 
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We  also  have 

J2u>  =  1  +  2fe  +  2ft4+2ft°  +  •  ■  •  =  2(1  +2fe*+  2ft16  +  ■  ■  -), 

^£1^        0,(0)  9    Q22' 

VP=  +  >/d  -  «2  _  MOl  =  2a2. 
^/^r^    *3(0)     Q22' 

028-038=i6gQi8. 

It  is  further  seen  that 

Q^)W(0)  +  t?28(0)+  t?38(0)]=(c3-  e2)2+(e2-c1)2  +  (c1-c3)2 
-  2(ex+  c2+  e3)2-  6(eic2+  C2e3+  c3ei)=  fft, 

or  ft-  |(^;)Vo8(0)  +  t?2«(0)  +  t>38(0)], 

and  similarly 

03  =  ^fe)W(0)+  t?34(0)][t?34(0)  +  t?o4(0)][l?o4(0)-  #2<(0)]  =  4  6,^3, 


and 


6  -<*-  e2)*(e2-  «,)»(•!  -  «a)2  =  ^."(0)=^|2  &L4. 


Art.  346.    The  formulas  of  the  preceding  Article  may  be  written 


(1) 


(2) 


(3) 


a*-"0,(»,  t)=  l/—  "Ve2-  e3oiu  =  2QoQiV<riu, 
e2»~\?3(i>,  t)=  I/—  "Vei  -  esa2u  =  Q<Q<?o2u, 

▼      7T 

»       7T 


(4)  f**do(v,  z)  =  1/  —  Vei  -  c2<r3u  =  Qo032<T8«; 
or, 

(5)  <w»2«^««— , 

(6)  ^-JillfsleW         (i_if2t3;*4-*o). 
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Noting  that  the  coefficient  of  u3  in  au  is  zero,  and  that  the  coefficient  of 
u2  in  aw  is  —  \  ex,  it  follows  by  a  comparison  of  the  coefficients  on  the 
right-hand  side  of  equations  (5)  and  (6)  that 

(7)      2^  =  "e  im9 

(8)  2  Tp>  -  -  2  exu>*-  J  *"mff        (A  -  1, 2, 3;  *4-  #o). 

From  (7)  and  (8)  we  have  at  once  the  relation  of  Art.  339, 

t»i"'(0)      tfo"(0)   .  fl2"(0)      tf,»(0) 
*i'(0)        #o(0)        0,(0)        *s(0)  ' 

Art.  347.    The  formulas  of  Art.  329,  in  virtue  of  the  relations  just 
derived,  may  be  written 

V«i—  e3  Vei-  e2       *   Qo2 

Ve2—  ea  Vei  —  62  *    Qo2   2g* 

ie*'v  .  2w  Q32  e*'v 

<™  —  4/  At  ss%  — 

V62—  e3  Vei—  e3  w    Qo2  2g* 

The  six  formulas  of  Art.  328  thus  offer  a  means  of  deriving  the  values  of 
the  functions  o\}  a2t  03,  having  as  arguments  the  quantities  co,  <o",  a>'. 

The  results  as  set  forth  in  the  Table  of  Formulas,  XLIV,  should  be  veri- 
fied.   We  have  for  example 


<7ia/'=  V62—  6i<7a>"  =  —  %  y/e\—  62<w"         •  -'•**"» 


."-  Vc*-  exoa>"=  -  % \Ze,-e*oa)"=  -  iVi^  1 


Qi22q* 

Such  formulas  may  also  be  had  as  follows: 
Since  z  =  e**9,  where  u  =  2  arvy  when  u  takes  the  values 


<0, 

U>', 

the  values  of  z  are 

h 

iq*, 

q*; 

and  since 

y<o" 

-*" 

• 

we  have 

W>"2  _  4 
2u> 

"a>" 
2 

+  2(1  + 

t), 

so  that  when  u 

takes  the  values 

0>, 

0>  , 

*/, 

e2***  becomes 

f)ta 

C    2 
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If  for  example  for  u  in  the  formula  for  au  (in  Art.  291)  we  write  u  =  <o", 
we  have 

•  *       1 

,'V      ^       t0»  —  —  n-oo  n-oo 

x    2g*Qo2 

The  formulas  expressing  am,  a2u,  a3u  through  infinite  products  are  given 
in  Art.  321. 


1.  Show  that 


EXAMPLES 


#,(o,  i  yfq)  -  V5  ^itF  y/H, 


«V(o,  t  V~9)  -  Vi  V*F'  y/(^Y- 

(Jacobi,  Werke,  II,  p.  431.) 

2.  Through  a  comparison  of  the  coefficients  in  Formula  (6)  of  Art.  346  show 
that 

\3  /  ifl+i      24    tfi+1 

(A -1,2,3;  «?4-t?o). 

3.  Show  that 

— S2—. ;  --(l-fc*+fc4) 
(e.  "  es)'      3 

— &— ;  _  ±  (i  +  jfc>)  (2  -  jfe*)  (l  -  2  fc»), 

(e  ,-e,)9      16(e,-e,)« 

4.  Verify  all  the  formulas  given  in  the  Table  of  Formulas,  XLI  and  XIII. 

5.  Show  that 

(l-A?***)'  _         27 g*        _  1  [t?,»(0)  +  tV(0)  +  tV(0)]* 
Jfc'U  -  *»)*    "  4(j7,»  -  27  J7,1)  "  8        t?,»(0)t?s»(0)t?08(0) 


CHAPTER  XIX 
ELLIPTIC  INTEGRALS  OF  THE  THIRD  KIND 

Article  348.    In  Chapter  VIII  we  saw  that  the  elliptic  integrals  of 
the  third  kind  in  the  normal  forms  of  Legendre  and  of  Weierstrass  were 

C dz  and      f d< 

J  (z2-  ^)V(l  -  z2)(l  -  fc2z2)  J  (t  -  b)V4t?-g2t  -  g3 

In  the  neighborhood  of  the  point  z  =  /?,  if  /?  is  not  a  root  of 

s2=Z  (z)  =  (l  -  z2)(l  -  fc2z2)  =  0,  the  expansion  of  * 

V(l  -  z2)(l  -  fc2z2)     . 

is  by  Taylor's  Theorem 

1  =  A  +  a0(z  -p)+  Oi(z  -  /?)2  + 


•     •     • 


V(i  -  z^a  -  fc2z2> 

where 


A    =  '  ' 


V(l  -p*)(l  -A2/?2)      VZ(P) 

It  is  evident  that  Legendre' s  normal  integral  becomes  logarithmically 
infinite  f or  z  =  fl  in  both  leaves  of  the  Riemann  surface  as  the  two  quan- 
tities 

-LA  log  (z-/?)     and     -  J-Alog(z-/?); 

and  for  z  «  —  /?  in  both  leaves  as 

-J-Alog(z+£)    and    ^-A  log  (z  + /?). 

If  /?  is  a  root  of  (1  -  z2)(l  -  A2z2)  =  0,  say  /?  -  1,  then  at  the  point  /?  =  1 
the  integral  becomes  algebraically  infinite  of  the  one-half  order. 

The  integral  of  the  third  kind  in  Weierstrass's  normal  form  becomes 
logarithmically  infinite  at  the  point  t  —  b  in  both  leaves  of  the  Riemann 
surface  as 

1  log(t-6)     and     -     ,        l     log  (t  -  b). 


V4 b*-g2b  -  03  ^4 b*-  92b  -  £3 

412 
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Art.  349.  Let  us  next  form  the  simplest  integral  of  the  third  kind 
which  becomes  logarithmically  infinite  at  only  two  points  of  the  Riemann 
surface.  There  must  be  at  least  two  such  points  a.\  and  a2t  say,  since  the 
sum  of  the  residues  of  the  integrand  must  be  zero. 

We  may  write  the  integrand  in  the  form 


Ao+ Axz  +  A2VZW_  _  /(Z(  s)    ^ 
(z  -  «x)(z  -  a2)\/Z(z) 

We  shall  choose  the  points  [a\,  VZ{ai)\  [a2,  \/Z(a2)]  in  the  upper  leaf  of 
the  Riemann  surface  and  we  must  determine  the  constants  A0,  A\,  A2 
so  that  the  integral  does  not  become  infinite  at  the  two  corresponding 
points  [a  i ,  —  VZ(a  i)  ],  [a2,  —  \ZZ(a2)  ]  in  the  lower  leaf. 
Accordingly  we  must  have 


(1)  Uo+  Am-  A2\ZZ(<dlx)  =  0, 

Mo+  Aia2-  A2\/Z(a2)  =  0. 

In  the  neighborhood  of  the  point  z  =  a\  we  have  by  Taylor's  Theorem 


A0+A1z+A2^Z(z)=^Q+^1«1+^v/Z(^)+Ci(2_at)+C8(z_ai)2+. . . . 
(z-  a2)VZ(z)  (ai  -a2)VZ(ai) 

and  consequently 


Ap+AtZ+AWZjz)       A0+Alal  +  A2VZ(a1)    ,  ^  ,  ^     ^  , 
(z-«,)(z-a2)VZ(z)      (z-a1){a1-a2)y/Z(a1) 


It  follows  that 


Res /(z,  s) -  4o  +  *i«i\^Z(«i), 
*-«,  (ai-a2)Z(ai) 


[which  owing  to  equations  (1)]  = 


2A2 


In  a  similar  manner  we  have 


Res/(z,3)=  A0+  Axa2+  A2VZ(a2)  =    2A2   . 
*  -a,  («2  ~  « l )  VZ  (a2)  cc2-  ot\ 

Eliminating  i#i  from  the  equations  (1),  we  have 


A    _  A2{a2VZ(ai)-  «i\/Z(Qr2) 


a2-  ai 
and  eliminating  A0  from  the  same  equations,  we  have 

Ai_A2{VZ{a2)-VZ(^)\ 


a2-  a\ 
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It  follows  that 
/(z,  s) 


A2     «2^Z(«i)  -«i  v/Z(a2)  +  (vTfaJ-VZM  )zj(g2-tti)VZ(z) 
a2-  ai  (z  -  ai)(z  -  a2)  V^Z(z) 


_      A2     f     VZ(q1)+v'Z(z)  +  \/Z(a2)  +  VZ(z)1 
a2-  ai  L       (z  -  <*i)  ^Z(z)         (z  -  a2)VZ(z)  J 

When  /(z,  s)  has  this  form,  the  integral  I  /(z,  s)dz  is  of  the  third  kind,  being 

logarithmically  infinite  at  the  points  (en,  VZ(ai)),  (a2,  \/Z(a2)). 

This  integral  may  be  considered  the  fundamental  integral  of  the  third 
kind  and  written 


Il(z,  V"Z(z);  ai,VZ(ax);  a2,  VZ(a2))  or  more  simply  II(z;  a\)  a2). 

In  a  similar  manner,  as  was  proved  in  the  case  of  the  integrals  of  the  second 
kind,  we  have  a  general  integral  of  the  third  kind  with  the  two  logarithmic 

infinities  a\,  a2  if  we  add  integrals  of  the  first  kind  to  II(z;  en;  a2). 

Art.  350.    Take  three  points  an,  VZ(ai);  «2,  V^Z(a2);  a3,  \/Z(a3)  on 
the  Riemann  surface  of  Chapter  VI  and  form  the  integrals 

II(z;  ax;  a2),        II(z;  a2;  a3),       II(z;  a3;  <n). 

Further,  let  A2,  A2W  and  A3W  be  the  constants  that  correspond  to  A2 
above. 

We  may  so  choose  the  constants  X,  ft,  v  that  the  expression 

(1)  AII(z;  en;  a2)  +  /£  II(z;  a2;  a3)  +  v  II(z;  a3;  ai) 

does  not  become  infinite  at  any  point  of  the  Riemann  surface  and  is  con- 
sequently an  integral  of  the  first  kind  or  a  constant. 

We  note  that  in  the  neighborhood  of  the  point  ax  the  expression  becomes 
infinite  as 

_22^log(z_ai)+2±A^log(2_ai) 

a.\—  a.2  a.\—  as 

and  consequently  remains  finite  at  a  i  if  -• 


XA 


2_  +  J^A^L  =  0. 


ai—  a2      ai—  as 
Similarly  the  expression  remains  finite  at  a2  and  az  if 


XA 


2-  +  J!ML  =  o    and    M^  +  J^L-o. 


a2—  a\      a2— as  a3—  a2      a3  —  en 
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The  third  equation  is  a  consequence  of  the  first  two.  If  the  ratios  of  X,  ji,  v 
have  been  determined  from  these  equations  the  integral  (1)  is  an  integral 
of  the  first  kind  *  or  a  constant. 

Art.  351.  We  have  seen  in  Chapters  VII  and  XIII  that  the  integral 
of  the  first  kind  has  in  common  with  the  integral  of  the  second  kind  the 
property  of  being  a  one-valued  function  of  position  on  the  Riemann  surface 
T'.  This  is  not  true  of  the  integral  of  the  third  kind;  for  consider  in  the 
Riemann  surface  the  fundamental  integral  above.  In  the  neighborhood 
of  the  point  z  =  ct\  we  saw  that  the  integrand  could  be  written  in  the  form 


2  A. 


1 


«1  —  «2  z  —  «1 


+  P(z-aO. 


It  follows  that  the  integral  over  a  small  circle  including  the  point  a\  as 
center  is 

2  As 


ax  -a2 


2  id, 


while  the  integral  over  a  small  circle  including  the  point  z  =  a2  is 


2A2 


2tti. 


a2  -  «i 

If  then  two  paths  of  integration  (1)  and  (2)  starting  from 
the  point  po  include  both  or  neither  of  the  points  a\  and 
a2,  we  come  to  the  point  p  with  the  same  value  along  either 
path. 

Hence  to  construct  a  Riemann  surface  upon  which  the 
fundamental  integral  of  the  third  kind  will  be  one-valued 
we  draw  small  circles  around  a\  and  a2  and  join  these 
circles  by  a  canal  so  as  to  form  a  connected  curve.  To 
make  the  surface  simply  connected  we  join  this  canal  with  the  canal  a, 
say  in  T'  (of  Art.  142),  by  another  canal  AB.    The  new  surface  we  denote 

by  V. 

Denote  the  difference  in  values  of  the 
integral  II (z;  a\]  a2)  taken  on  the  left  and 
right  banks  of  the  canals  in  T"  by  n(^)  — 
n(i).  It  is. seen  that  for  the  canal  AB  any 
path  of  integration  must  encircle  both  or 
neither  of  the  points  a.\  and  a2  to  get  from 
the  left  to  the  right  bank.  It  follows  that 
along  the  canal  AB  we  have  II (>l)  —  n(/?)=0. 


Fig.  74. 


*  See  Clebech  and  Gordan,  Theorie  der  AbeVschen  FuncUonen,  p.  118;  or  Klein- 
Fricke,  Theorie  der  ellipiiachen  Modulfunctionen,  Bd.  I,  p.  518. 
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To  go  from  the  point  D  to  the  point  C  in  the  figure  we  must  encircle 
either  a\  or  a2-    In  either  case  we  have 

II(;i)-  Il(p)  -     2A*     2ni. 

<*\  -  a2 

This  difference  may  be  made  —  2  id  if  in  the  fundamental  integral  we  give 
to  the  arbitrary  constant  A2  a  value  such  that 

A2  1 

a2  —  «i      2 

Art.  352.     Let  us  consider  next  the  elementary  integral  of  the  third 
kind  in  the  Weierstrassian  notation 

where  S(f)  =»  4  J3  —  02*  —  9z- 

Writing  /?  «  \//S(a)  we  note  that  in  the  neighborhood  of  the  point  (a,  /?) 
we  have 


VsU)+VS(a)  =  p  +  ldJ{t_a)  +  ldJl  )2+  .  _  t 


2  r      2  da  4  da2 

1      _  I  _  I  4?  ft  _  a>  JlWf  _  _L  d£"|«  _  a«+  .  .  . 
V5W"i9      (?da{t      a)+b*\da)       2^d«2f        } 

so  that  in  the  neighborhood  of  t  =  a 

II(*;a;  00)  =  log  (*-  a)- ^  £(*-«)+   •  •  - 

and  that  the  residue  corresponding  to  the  point  t  =  a  is  +2  id. 
In  the  neighborhood  of  the  point  at  infinity  we  have 

VW)  +  fi  -  2  (V<)3  y/i_22L±J?2  +y? 

=  2  (Vt)3  +  fl  -  i  flL  -  i-%  -  •  •  • 

1      =7  +  ?,  +  ^+   •••- 


<  -  a      t       <2       <3 

VS(0      2VC      16  Vt7      16  V<» 

and  consequently  in  the  neighborhood  of  infinity 

,-      a  \       a  \ 
U(t;  a;  «>)=  log  y/t  -  ^  -%  -  g  $  •  '  •  • 
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Further,  if  we  put  t  =  reie 

and  v  =  d  -  =  pe**, 


we  have 


=  V/I,        <f>  =  -l8, 


so  that  a  double  circle  about  the  point  at  infinity  in  the  t-plane  corresponds 
in  the  opposite  direction  to  a  single  circle  taken  around  the  origin  in  the 
v-plane.  Hence  (see  Art.  120)  the  residue  corresponding  to  the  point  at 
infinity  is  —  2ni. 

Art.  353.  It  is  also  seen  that  if  in  the  T'-surface  we  draw  canals  from 
the  points  ct\  and  infinity  to  the  canal  a,  say,  we  form  another  simply 
connected  surface  T"  in  which  the  integral  II  (f;  a;  oo)  is  one-valued.  On 
the  first  of  these  canals  we  have 

II  (J)  -  U{p)-2ni 
and  on  the  second  II (X)  -!!(/?)=  —2  ni. 

If  the  point  a  coincides  with  one  of  the  branch-points  e\f  say,  then  in 
the  neighborhood  of  t  =  e\  the  integral  II (f;  e\\  oo)  becomes  infinite  as 
log  \/t  —  e\)  while  in  the  neighborhood  of  t  =  oo  this  integral  becomes 
infinite  as  log  \/t . 

Further,  if  we  put 

II(*;  a2;  ai)=  II(*;  a2;  oo)-  II(*;  ax\    oo) 


M  (y/Sifi  +  VS(a2)      dt     _  f\/S(t)WS{ai)      dt 
J  2(t  -  a2)         VS(t)      J         2(£  -  a0         >/S(t)' 

it  follows  from  Art.  349  that  II(i;  a2;  ai)  becomes  logarithmically  infinite 
at  the  arbitrary  points  a2,  a\  but  has  a  definite  value  for  t  =  oo.  If 
here  the  point  a.\  is  in  the  lower  leaf  directly  under  a2,  so  that  a2  =  a\9 
v'£(a2)  =  —  y/S(ai),  then  the  above  integral 

n(<,  Vsyj;  a2f  vS^T);  «2,  -  v^sc^)) -  ^^/(^^^ 

which  is  the  integral  cited  at  the  beginning  of  this  Chapter. 

Art.  354.  To  study  the  moduli  of  periodicity  of  the  integrals  of  the 
first,  second  and  third  kinds,  Riemann  *  took  two  functions  u  and  v  and 
considered  the  integral 


/ 


dz 


When  u  and  v  are  integrals  of  the  first  and  second  kinds  the  integrand  u  — 

dz 

is  one-valued  in  the  Riemann  surface  7";  when  one  of  these  functions  is  an 

*  Riemann,  Theorie  der  AbeTschen  Functionen;  see  also  Appell  et  Goursat,  Fonctions 
cdgibriques,  Chap.  III. 
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integral  of  the  third  kind,  the  integrand  is  one-valued  in  the  surface  T". 
Riemann's  mode  of  procedure  is  essentially  the  following :  The  integra- 
tion is  taken  first  over  the  entire  boundary  of  the  simply  connected  sur- 
face in  which  the  integrand  is  one-valued,  and  secondly  over  a  curve  which 
gives  the  same  value  of  the  integral  as  the  first  curve;  for  example,  the 
circle  or  double  circle  around  the  point  at  infinity.  Since  the  latter  curve 
contains  in  general  no  discontinuities  of  the  integrand,  the  associated 
integral  is  zero. 
Consider  the  two  integrals 

7i=  J  udll(t;a;<x>)9 
72=  /  CwdII(J;a;oo), 

where  u  and  £u  are  integrals  of  the  first  and  second  kinds  respectively  and 

where  the  integration  is  over  the  complete  boundary  of  the  surface  T" 

taken  in  the  positive  direction. 

Let  the  moduli  of  periodicity  of  H(t;  a;  oo)  on  the  canal  abeH(k)  — 

H(p)  =2w,  and  on  the  canal  b  let  TH{p)  —  H(X)  =  2  </.     Further,  note  that 

the  integrands  of  both  I\  and  1 2  are  continuous  at  the  point  t  =  00. 

Art.  355.    The   Riemann  surface 
u^n0t2o/  bp       _ut«ti5i-*«"    Tn  proiected  on  the  ^piane  fe  (^ 

Art.  197)  represented  in  the  figure. 
It  is  evident  that 

«/Uq  t/t*t  «/«, 


tij*  t*0+2o> 


Fig.  75. 


+ 


or 


rudll+  fudU  , 
•/around  a 


/i=  PWlI  -(u  +  2a/)<ffl]+  (^[(u  +  2w)dII-  udll]  +  2^itx(a) 
-  -  2a;'  f^dH  +  2a>  C^dU  +  2;riu(a) 
=  -  2a/[II(,l)-  II  (/>)]+  2a>[II(/>)-  II(;i)]+  2wtu(a). 

on  h 


on 


This  integral  around  the  circle  at  infinity  is  zero.     It  follows  that 


m 


and  similarly  from  /2, 


to'u  —  oi«/=  7ru(a), 

2 


7TI 


Vw-  ^=-5- CM- 


N 
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■ 

Noting  that  i^a/—  a>^'=  •—> 

it  is  seen  *  that  o  =  i)u(a)  —  ai£(a), 

The  quantities  o  and  vf ,  the  moduli  of  periodicity  of  the  integral  II (f ;  a;  oo ), 
have  values  that  are  the  negative  of  those  given,  if  the  canals  a  and  b 
are  crossed  in  the  opposite  direction,  or  what  is  the  same  thing,  if  the 
direction  of  integration  around  these  two  canals  is  taken  in  the  opposite 
direction. 

EXAMPLES 

1.  Derive  the  results  analogous  to  those  given  above  for  the  integral 
II  (z;  at;  aj),  the  surface  T"  being  that  given  in  Art.  351  (see  Forsyth,  Theory 
of  Functions,  §238). 

2.  Let  u  —  II  (z ;  ax ;  a2)  and  v  —  II  (z ;  a3 ;  a4)  and  discuss  the  moduli  of  periodic- 
ity in  the  associated  Riemann  surface  (see  Koenigsberger,  EUip.  Fund.,  p.  278). 


Akt.  356.     We  wrote  (see  Art.  196)  t  =  pit,  \/S(t)  =  -  p'u;  it  follows, 
if  a  =  puo,  \/S(a)  =  —  p'v>o,  that 

J  2(*  -  a)         VS(0      2^      if™  -  S™o 

The  quantity  uo  must  not  be  congruent  to  the  origin.     In  Art.  299  we 
saw  that 

1  p'u  -f  p'up  _  o'{u  —  u0)  _  du      o'uq 

2  fpu  —  puo        o(u  —  uq)        an        ouo 

Through  integration  it  follows  that 

i  ryii  +  f'up  du  _ .    q(Mp  -  u)  +  u  £%  +  c 

2 ,/     jm  —  ^puo  outnio  ctuq 

The  constant  C  is  to  be  so  determined  that  in  the  development  (see  Art. 

300) 

1  ("$'u  +  #'uodu  _  _  logM  +  c  _  g?      q  + 

2  J      pu  —  gw0  2 

C  is  zero. 
We  then  have  (see  Schwarz,  he.  cit.,  §  56) 

II«;  a;  oo)-  log  g<"°-  u)  +  u^g- 

OUOUq  (TUq 

*  See  Schwarz,  Zoc.  cit.,  §  59. 


'  '  *  > 
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It  follows  at  once,  if  m  is  an  integer,  that 

H(t;  a;  oo)-  n(a;  t;  oo)=  u^fi  _  Uq  °!JL  +  (2 m  +  i)^ 

ouq  an 

a  result  which  corresponds  to  the  interchange  of  argument  and  parameter 
in  the  Legendre-Jacobi  theory  of  Art.  258. 

Art.  357.     Legendre  Traitf  des  fonctions  elliptiques,  t.  I,  p.  18,  repre- 
sented the  elliptic  integral  of  the  third  kind  in  the  form 

n  («,  k,  <f>)  =  f  *?  [see  Art.  167], 

J  (1  -I-  nsin2<p)  A0 


where  the  parameter  n  may  be  positive  or  negative,  real  or  imaginary. 
This  integral  may  be  written 

snhi 
It  follows  that 

Tl(.n,k,u)-u=  f-J1^  du, 

J  1  +  n  sn'u 


n(n,fc,u)=  f— * 

Jl+n 


^where  u  is  an  elliptic  integral  of  the  first  kind.     Jacobi  [Werke,  I,  p.  197] 

made  a  further  change  in  notation  by  writing  [see  also  Legendre,  loc.  cit., 

p.  70] 

n  =  —  k2sn2a, 

where  a  being  susceptible  of  both  real  and  imaginary  values,  leaves  n 
arbitrary. 

Multiplying  the  right-hand  side  by        nq    na  >  the  form  of  the  elliptic 

sna 

integral  of  the  third  kind  adopted  by  Jacobi  is 


nv„    ~  ?.\       Cuk2snacnadna8n2u  , 
n(u,a,fc)-  I    — — — — du. 

Jo      1  —  k2sn2a  sn?u 


Art.  358.     In  Art.  294  the  following  equation  was  derived: 

"m£A&?lra)  - *  -  **«*•  -2°- " 

02(u)02(a) 

If  we  differentiate  logarithmically  with  regard  to  a,  we  have 

2  k28na  cna  dna  sn2u  __  Q/(ti  —  a)  __  Q/(u  4-  a)      g6;(o) 
1  -  ifc2$n2u  sn2a       ~  0(u  -  a)       0(u  +  a)  6(a) 

from  which  it  follows  at  once  that 

n ,       N      1 ,     9(u  -  a)   ,      9' (a) 
II(u,a)=-log^ — - — (  +  «3rT* 
2       0(u  +  a)  ©(a) 
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Interchanging  u  and  a  we  further  have 

n(a,W)=Ilog!^  +  agM, 
2       ©(a  +  u)         @(u) 

from  which  it  is  seen  that 

Tl(u,  a)  -  n(a,  u)  =  u#(a)  -  aE(u). 

We  note  that  this  equation  remains  unchanged  when  the  argument  u 
and  the  parameter  a  are  interchanged  (see  Legendre,  loc.  city  pp.  132 
et  seq.). 

Art.  359.     It  is  evident  from  the  integral  above  through  which  II  (u,  a) 
is  defined,  that 

(1)  II  (u,  a)  «  -  n(-  u,  a)    and 

(2)  II(0,a)=0. 

Further,  since  snK  =  1,  en  K  =  0,  dn/v"  «  k'f  we  have 

(3)  n(u,  K)=0. 

For  a  =  i/C'  we  have  ana  =  oo  =  en  a  =  dn  a,  so  that 

(4)  n.(u,  iK')  =  oo ; 
and  since 

m(K±iK')-\f    cn(K±iK')=*i!f,    dn(K±iK')=Of 

k  k 

it  follows  that 

(5)  n(ityK±iK')-0. 

From  the  formula  expressing  the  interchange  of  argument  and  parameter 
we  have 

(6)  Tl(K,  a)  -  KE(a)  -  aE  =  KZ(a)     [Legendre]. 

These  formulas  follow  also  directly  from  the  expression  of  II  (u,  a)  through 
the  theta-functions,  as  do  also  the  formulas 


(7)  IKK  +  iK',  a)  =  (K  +  iK')  Z(a)  + 


2X 


7na 


(8)  n(2  iK',  a)  -  2  iK'Z(a)  +        . 

2  XV 

(9)  U{u  +  2K,o)=  II  (u,  a)  +  2 KZ(a), 

(10)  II(i4, a  +  2X)-  n(w, a)  =  Il(u, a  +  2 tTT), 

(11)  II(u  +  2 iK',  a)  -  II(u,  o)+2  U(K  +  iK',  a) -  2  II(K,  a) 

=  11(11,  a)  +  2  iK'Z(a)  +  5^. 

iv 

From  the  equations  (9)  and  (11)  it  is  seen  that  the  moduli  of  periodicity 
of  H(u,  a)  are  respectively 

2KZ(a)     and    2*JTZ(a)+~ 

K 
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Art.  360.    From  the  definition  of  II  (u,  a)  given  in  Art.  357  we  have 

dU(u,a)  __  k2sna  cna  dna  snhi 
du  1  -  k2sn2a  mhi 

=  Z(a)  +  *  Z(u  -  a)  -  *  Z(u  +  a)    [Art.  297]. 

We  therefore  have  the  theorem:  The  derivative  of  an  elliptic  integral  of  the 
third  kind  with  regard  to  an  elliptic  integral  of  the  first  kind  may  be  expressed 
through  elliptic  integrals  of  the  second  kind. 
Interchanging  u  and  a,  we  also  have 

k2snu  cnu  dnu  sn2a      „,  \      ,  nt  *      ,  n,     .    \ 

-rr]^^^r  =  Z(«)-iZ(«-a)-iZ(«  +  a). 

The  addition  of  these  two  equations  gives 

Z(u)  +  Z(o)  -  Z(m  +  o)  -  k2snu  sna  sn(u  +  a), 

which  is  the  addition-theorem  of  the  Z-function  (see  Art.  297). 
Art.  361.    From  the  formula 

0(u  +  K)=^0(u) 

Vk' 

we  have  by  writing  iu  in  the  place  of  u 


0(tu  +  K)  =  ^  6  (i«), 


or,  (see  Arts.  204  and  220) 


6(w  +  ft)  =    1     4 


ew       v/jfc'       .  v '  * ;  e(o,  *') 
=  t/*,42Bpe(t«+g>,tn 

V*'  0(0,  &') 

If  we  take  the  logarithmic  derivative  of  this  equation,  we  have 

iZ(i«  +  K)  =  ^g^  +  Z(u  +  K',  k'). 

If  these  expressions  are  written  in  the  formula 

U(ju, ia  +  K)=  iuZ(ia  +  K)  +  Moggj*0  "  **  +  %, 

2       ©(to  -f  iw  +  K) 

we  have 

II  (iu,  to  +  K)=  «Z(o  +  K',  ft')  +  -log®(°~"  + *''*'>; 

'  2    ^©(o  +  w  +  K'.fc') 

OP 

n(iw,  to  +  K)  =  II(u,  o  +  K',  k'). 
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If  a  is  changed  into  ia,  it  follows  that 

Ityu,  a  +  K)  -  -  II(u,  ia  +  K',  fc'). 

These  results  may  be  derived  directly  by  a  consideration  of  the  integral 
which  defines  II  (w,  a)  [see  Jacobi,  Werke  I,  p.  220]. 
Art.  362.    In  Art.  227  we  saw  that 

lt     q(2Ku\_        t      q  cos  2  u    g2  cos  4  m    q*cos6u    9*  cos  8u        m  m 
2    g    V   *    /  '      1-52      2(1-5*)    3(1-5°)    4(1-58) 

It  follows  directly  from  the  formula 


0(a)      2    e0(«  +  o) 


that 


,,/2_Ko\ 
n  /2K«   2go\     2ff«      V  »    / 


9  cos  2  (m  +  o)  .  g2  cob  4(«  +  o) 
1  -  g»        +      2(l-g*) 

_  g  cos  2(u  —  a)  _  g2  cos  4(«  —  o)  _ 
1  -  g2  2(1  -  q*) 


e,/2Ka\ 
Ku      \  n    )  _  2  |g  sin  2  a  sin  2  u  ,  g2sin4qsin4tt 
n      Q(2Ka\         L       1  -  q2  2(1  -  5*) 

.  g3  sin  6  a  sin  6  u  .  "] 

3(1 -a6)     +  '"j 


The  Omega-Function. 
Art.  363.    Jacobi  (Werke,  I,  p.  300)  put 

E(u)du  =  log  O(w). 


r 


0 

If  we  integrate  the  formula  of  Art.  297 

E(u  +  a)+  E(u  -  a)-  2BM-  2k*sn*a8nucnudnu 

1  —  fc2an2a  sn2w 

from  t*  =  0  to  u»  m,  we  have  at  once 

l0g  °o(fl)0>  +  l0g  °(o(a)0)  =  2  log  0(u)  +  lo«  (1  "  k2m2a  m2%C>' 

^I'l^T^  -  l  ~  k2°"2«  ^ 
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Further,  if  u  and  a  are  interchanged  in  the  above  formula,  it  becomes 

E(u  +  a)-  B(u  -  a)-  2  E{a)-  ^ ^macnadna snH f 

1  —  k2sn2a  sn2u 
which  integrated  from  u  =  Ototi  =  tiis 

log  Oiu  +  a)  _  2  uE{a) 2  n(    o) 

0(u  —  a) 

OT  n(«,a)  =  ME(a)+Ilog$«^4 

2       Q(u  +  a) 

In  Art.  251  the  following  formula  was  derived: 

E(iu)  =  i  [tn(u,  k')  dn(u,  k')  +  u  -  B(w,  fc')]. 

We  have  at  once 

u2 
log  Q(iu)  =  log  cn(w,  k')  —  -—  -h  log  0(ti,  *'), 

or  _* 

O(t'u)  =  e    2  cn(ti,  fc')  0(ti,  k'). 

Art.  364.     From  the  formula  E(u  +  2  m/iC)  —  E(u)  +  2  m£  we  have 

or  Q(m  +  2  mff)  _    „ .  imBQ(  * 

0(2  mK)  w* 

If  we  put  u  =  —2  m/C  in  this  formula,  and  note  that 

Q(-i*)-0(tt)f     0(0)  -1, 
we  have  0(2  mK)  =  e2m2BK, 

and  also  Q(w  +  2  mK)  -  e2m*(u+m*>n(u), 

Or  -^(u+2mJD»  -|£ 

e   2*  fi(M  +  2mK)=e    2KQ(u). 

Eu* 

This  formula  shows  that  the  function  e    2*  O(w)   remains  unchanged 
when  the  argument  is  increased  by  the  real  period  2  K. 
Further,  if  in  the  formula 

Q(iu)  =  e    2  cn(u,  k')Q(u,  k'), 

we  write  t*  4-  2  n/C'  in  the  place  of  u,  we  have 

_(u+2nK')* 

Q(iu  +  2  mT)  =  (-  l)ne~"       2       cn(u,  fc')  Q(w  +  2  nX',  fc'), 
or 

—  (  +2nK')*  (u+2ng')«  tfjg' 

6-2X'<u    n      o«i«  +  2 ntKO -(-!)"«         2       cn(w,*')e    2*'o(u,fc'). 
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It  follows  that 

K'-B* 

e 


^•(u+2nK')» 

2K  0(itt  +  2m7iC')  =  (- 


2K' 


-(- 


l)ne   2K'       Q(iu). 


If  in  this  expression  we  put  —  in  for  u  or  u  for  iu,  we  have 

_K'-E> 

e 


2*  0(«  +  2  niK')  =  ( -  l)»e     2*      O(u), 


from  which  formula  it  is  seen  that  the  expression 

K'-B'  t 

e~  2K*  UQ{u) 

remains  unchanged  when  u  is  changed  *  into  u  -f  4  niK'. 
Art.  366.     We  derived  in  Art.  263  the  formula 


E(s/ei—  e3*u)  = 


1 


(o^u 


+  e\u 


)■ 


from  which  we  have  at  once  through  logarithmic  integration 


o(n/6i  —  e3  •  u)  =  e**,ul<73ti. 


Writing  these  values  in  the  formula 


it  is  seen  that 


n(.,a)=.£(a)+|log^^, 


Il(s/^T3.u,  V7^;.a)=  liogQKgi-  *(*  -  a) 


2       o[Vei— e3(u  +  a). 
+^1—  63  u  B(Vei—  e3  •  a) 

2       (73(14  +  a)  <Jsa 

[See  Schwarz,  fee.  c#.,  p.  52.] 

Art.  366.    The  following  relations  may  be  derived  from  the  addition- 
theorems  of  the  theta-functions  given  in  Art.  211,  formulas  [C]: 

62(0)H(u  +  a)H(u  -  a)  _  ^  _     2 
&e2(w)02(a)  ' 

^we^u-MQe.^-a)  _  A2cn2u  ^    fc/2 

02(u)©2(a) 

02(w)  02(a) 

*  See  Jacobi,  Werke,  I,  p.  309. 
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If  as  in  Art.  358  these  expressions  are  differentiated  logarithmically  with 
regard  to  a  and  integrated  with  regard  to  u,  the  variable  in  the  first  equa- 
tion being  less  than  the  parameter  a,  we  have 


r 


r 


macnadna du  =  \XogR{a  -  u)     +  ^^ 
o    sn2u  —  m2a  2       H(a  +  u)  0(a) 

k2sn acnadna cn2u  ,    ^  1 1      0i(m  —  a)   ,      0'(a) 
o     k2cn2u cn2a  +  fc'2  2    g  Sx(u  +  a)  0(a)  ' 

k2sn  acnadna  dn2u,    ^  1 1      Hi(u  —  a)  6' (a) 

dn2udn2a-k'2  2    ^(u  +  a)  6(a)' 


These  integrals  *  may  all  be  expressed  through  the  integral  II  (u,  a)  and 
an  elliptic  integral  of  the  first  kind;  for  example 


r 


ma™adnadu  =  Il(uta+iK')-ucnadna 


o    sn2u  —  m2a  sn  a 

Addition-Theorems  for  the  Integrals  of  the  Third  Kind. 

Art.  367.    The  addition-theorem  for  the  elliptic  integral  of  the  third 
kind  follows  directly  from  the  equation  of  Art.  358  in  the  form 

v  '    '  v  2    B0(w+a)0(t;+a)0(tt+t>-a) 

For  brevity  we  shall  put 

0(u-a)0(t>-a)0(tt  +  t>+q)  _  F(        a) 

0(u  +  a)0(t>  +  a)0(u  +  ti-c)         v  '   '   h 

and  we  shall  derive  several  different  forms  for  F(u,  v,  a)  which  are  due  to 
Legendre  and  Jacobi.f 
From  the  formula 

02(O)0(/i  4-  v)0(/£  -  v)=  02(/£)02(v){l  -  k2sn2fisn2v} 

we  have  at  once 
02(O)0(U-a)©(V-a)=e»(^e2^-a){l-^8fl2^8„2^«±«_oM 

*  See  note  by  Hermite  in  Serret's  Calcul,  t.  II,  p.  840. 

t  Legendre,  Fond,  EUipt.,  t.  I,  Chap.  XV;  Jacobi,  Werke,  I,  pp.  207  et  seq. 


ELLIPTIC   INTEGRALS   OF  THE  THIRD  KIND. 


427 


and  by  taking  the  product  of  the  first  and  fourth  of  these  equations 
divided  by  that  of  the  second  and  third  we  have 


F(w,  v,  a)  = 


1 


-»*(rrHr?-) 


.l_fc2w2/H^W/«±J>+0\  ji_Jfc2sn2«±I8n2/2£±£_oy 


_4.wi«±£„i^±£+0\ 


From  the  formula 


8n(/t  +  v)m(fi-v)^-^-m2v 


we  further  have 


1  —  k28n2fim2v 


l—hrsn2 — ! — sn2— -—  \musnv=m2 — ■ sn2 > 

2  2   J  2  2 

jl_jfci««H±^ 

Taking  the  products  of  these  two  equations  each  multiplied  by  —k2  and 
adding  a  common  term  on  either  side,  we  have  * 

\^k2m2^m2^U-k2m2^m2^^ 

multiplied  by  { 1 — k2m asnusnv m(u+v— a)  \ 

=  jl  _  £2^2  H^lMzji  U  _  k2m2  «±Zm*  /«±2  _  0\l 


-jfc2j, 


oU  +  V  a 


¥|Ht-^-)) 


2  2         V  2         /  2  2        \  2         / 

=  A  _ **«n<^)ll  - Jfc»a»»«=2«»»/«±?_a)l 

Writing  —a  for  a  in  this  equation,  we  have  a  second  equation,  which 
divided  by  the  first  gives 


l_ifc.„1a«±*afl2/«±J?_0jJ 


1 


-*»«,»«z^„^!L±I  +  0jJ 


1  +  k2sn  asnusnv  sn(u  +  v  +  a) 
1  —  k2m  asnumv  sn(u  +  v  —  a) 

*  See  Cayley,  Elliptic  Functions,  p.  159. 
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If  a  is  changed  to  —a  in  this  expression,  it  is  seen  that 

e»/        w      1  —  k2sn  asnusnv  sn(u  4-  v  —  o) 
r  \Uf  vt  a)  =  ^  f  ■ 

1  4-  k2sn  asnusnv  sn(u  +  v  +  a) 

Art.  368.    It  follows  also  from  the  expressions  given  in  the  preceding 
Article  that 

e*(*  -  •>»(.  -  a) = w)  e(u-,)e(u^-2a) 

1  —  kzsn2(u  —  a)  anz(v  —  a) 

0*(«  +  a)QHv  +  a)  =  02(0)    e(«  ~  ge<«  +  *  +  2«>    ■ 

1  —  «zsn2(u  -f  a)  sn2(v  +  a) 

0*(a)0*(«  +  •-.)- 02(0)  e("  +  y("  +  ,-2a) 

1  —  A;2sn2q  sn2(u  +  v  —  a) 

02(o)02(u  +  .  +  •)-  02(0)  B(u  +  t,)0(M  +  t;  +  2a) 

1  —  fc2sn2q  sn2(ii  4-  v  4-  a) 
From  these  equations  we  have 

F(u  v  a)  =  [1 *  ~  fe2^n2(^  +  a)snHv  4-  a)  >  {l  -  &2*n2qgn2(tt  4-  v  -  q)  IT. 
LI  1  -  k2sn2(u  -  a)  *n2(t>  -  a) }  { 1  -  *2sn2asn2(u  4-  v  4-  a) }  J 

Art.  369.    Since  II  (u,  a)  —  II  (a,  u)  =  wZ(a)  —  aZ(w),  we  have 
U(uf  a)  4-  U(u,  b)  -  n(w,  a  +  b) 

=  II(q,t*)4-  n(6,ti)-n(a  4-  b,u)+  u{Z(a)+  Z(6)-  Z(a  +6)} 
=  J  log  F(a,  6,  u)  4-  u  &2*n  a  sn  b  sn(a  +  b), 

which  is  a  theorem  for  the  addition  of  the  parameters. 
Art.  370.    In  the  formula  (see  Table  (B)  of  Art.  211) 

#o(0)#G/  +  z)&(x  4-  z)#(x  4-  y)  =  t?(x  +  y  4-  *)#(*)#  (t/W*) 

+  t?i(x  4- 1/  +  «)t>i(x)t?1(i/)t>1(z) 

write       x=32Xtty  y  =  2foandl=a-2Kaand  +  ^respectively. 

7T  7T  It  TZ 

Divide  the  first  result  by  the  second  and  we  have 

t  H(q)H(ii)H(i;)H(tt  4-  v  -  a) 
0fa  -  q)  6(t>  -  a)  Q(ti  4-  v  4-  a)  _  Q(a)  ®(u)  Q(v)  Q(u  4-  i;  -  a) 
6(t*  4-  q)©(v  4-  a) ©(w  4- 1>  -  q)  ~  ..    ,   H(q)H(u)H(y)H(u  4-  v  4-  q)' 

e(a)Q(u)S(v)S(u  +  v  4-  q) 


or 


«/  v      1  —  k2sna  snu  snv  sn  (u  4-  v  —  fl) , 

14-  k2snq sn  w snv «n(u  +  v4fl) 


Remark.  —  By  writing  as  we  have  done 

n  =  —  fc2sin20, 

and  allowing  0  to  take  imaginary  values,  the  expression  on  the  right-hand 
side  of  the  addition-theorems  above  is  always  a  logarithm.     Legendre  * 

*  Legendre,  TraiU  des  fonctions  elliptiques,  t.  Ill,  p.  138. 
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considered  the  following  two  cases,  to  the  one  or  the  other  of  which  by 
means  of  real  transformations  the  parameter  n  may  always  be  reduced: 

(1)  n  =  -  k2  sin20,     (2)  n  =  1  +  V2  sin20, 

where  0  is  real  in  both  cases. 
Owing  to  the  fact  that 

tan-'ft-ltlogf^J. 
2       &1  -  t 

the  inverse  tangent  appears  in  the  second  case  instead  of  the  logarithm.* 
Art.  371.    If  we  put 

we  have  from  Art.  355 

n(ii;  <0;  oo)-  log^p"^)  +  mzuo, 

OU\(TUq 

n&;  <o;  *)=  log  a^">~  "*>  +  «2c«o, 
n«3;  <o;  ») -  log  o(^~  "«>  +  u8c«0. 

If  W3«=  Wi+  t*2,  it  follows  that 

n(<i;  *0;  «)+n(*2;  f0;  oo)=n(*3;  <0;  o©)-iog/(u3,t*2,tti,t*o), 

where 

/ (n>>  "2,  «i.  ^o)  -     g^-  ^^^^ 

2  fpUi-  pvvt  pi**-  ffu0         fpUi-  pu0  ) 

The  last  formula  is  verified  by  using  the  equation  (see  Art.  335,  [B.]) 
awo(u  +  v  +  w)ai(u—  v)  =  a(u  +  w)a(v  +w)<7tii<7&  —  oi(u  +  w)oi(v  +  w)au<jvf 

and  the  formulas  given  in  the  Table  of  Formulas,  No.  LXII,  combined  with 
the  formula  a2u 

a2u 
It  follows  that 

n(li;  h;  *)  +  U(t2;  t0;  °o)°n((3;  t0;  oo)    

_ iogri  i  wst;)Ws(ti _ fevsii 

[See  Schwarz,  loc.  cit.,  p.  90.] 

*  As  an  application  of  Abel's  Theorem,  Professor  Forsyth  (Phil.  Trans.,  1883, 
p.  344)  has  given  a  very  elegant  method  for  the  addition  of  the  elliptic  integrals  of 
the  third  kind.    See  also  a  paper  by  Rowe  (Phil.  Trans.,  1881,  p.  713). 
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EXAMPLES 
1.  Show  that 

II(tt+  i  K,  i  HO  -  J(l  -  Jb,)(u+  *  #)  -  *  log  dn  u  +  *  logVF, 

II (u  +  i iiP,  i itf') -  *  i(l  +  Jfc)  (u  +  * i/C') - i log snu  +  * log  f^\ , 


-  *(*  +  i*')(u+  *  £  +  *tJD-ilogaiu  +  *logi/-   *** 


2.  Show  that 


II(u  +  K,  a)  -  11(1*,  a)  +  KZ{a)  +  *  log  **n(tt     g)  , 

an(«+  a) 

II(ti,  a  +  HC)  -■  II  (w,  a)  —  k?  sna  sin  coam  a  •  t*  +  $  log  — ^ -• 

dn(u+  a) 

3.  Verify  the  formulas 


dna  cot  oma  du  _     d  log  H(a)      1 .     Q(u  4-  a) 
o      1  —  k?sn2a  sn2u  da  2       ©(u— a) 


r 

J^*  gna  cna  dna  du  ..  /  jr        \  dlogQ(a)      1 .      H(tt  +  a) 
u        «n*u  —  «nao  da  2       H(u  —  a) 

rh?8n{ia)cn{ia)dn(ia)8ntu  du  _  __     d  log  8  (ia)  _  J^ .      Q(u  +  to) 
t[l  -  h*m\ia)8nhi\        "  da  2 1       00*  -  ia) 


4.  Show  that 

II(tt,  a)  +  II(t>,  a)  -  II(tt  +  v,  a) 


"  2        0(u+  a)  0(t>  +  a)  0(u  +  *-  a)  ' 


and  that 

Q(«-a)0<»-q)0(u+t»   _  1_^mamumvm(u+  ,_c)> 
0(«)  0(»)  Q(a)  0(w  +  w  -  o) 

0(u  +  a)0(t>  +  q)0(«  +  p)    .  1  +  fciOTOOTW8W)>OT(w  +  t).,.o), 
0(«)  Q(t>)  O(a)  0(m  +  »  +  a) 


CHAPTER  XX 

METHODS  OF  REPRESENTING  ANALYTICALLY  DOUBLY  PERIODIC 
FUNCTIONS  OF  ANY  ORDER  WHICH  HAVE  EVERYWHERE 
IN  THE  FINITE  PORTION  OF  THE  PLANE  THE  CHARACTER 
OF  INTEGRAL  OR    (FRACTIONAL)   RATIONAL  FUNCTIONS 

Article  372.  We  have  seen  that  the  simplest  doubly  periodic  functions, 
which  in  the  finite  portion  of  the  plane  have  everywhere  the  character  of 
integral  or  (fractional)  rational  functions,  are  the  functions  puf  snu,  etc. 
We  shall  show  in  the  present  Chapter  that  all  other  doubly  periodic  func- 
tions which  have  the  properties  just  mentioned  may  be  expressed  in  terms 
of  these  simpler  functions. 

We  shall  study  in  particular  five  kinds  of  representations: 

(1)  Representation  as  a  sum  of  terms  each  of  which  is  a  complete  derivative. 

(2)  Representation  as  a  rational  function  of  say,  pu  and  fp'u  [IAouvUle's 
Theorem], 

(3)  Representation  in  the  form  of  a  quotient  of  two  products  of  theta- 
functions  or  sigma-functions. 

(4)  Representation  in  the  form  of  a  sum  of  rational  functions. 

(5)  Representation  in  the  form  of  a  sum  of  rational  functions  of  an  expo- 
nential  function. 

Art.  373.  The  first  representation  mentioned  above  and  due  to  Her- 
mite  has  been  made  fundamental  throughout  this  treatise;  upon  it,  as 
already  stated,  the  other  representations  all  depend.  We  shall  produce 
it  again  in  a  somewhat  different  form  so  that  the  dependence  upon  it  of 
the  other  representations  may  be  more  readily  seen.  In  Art.  87  Hermite's 
intermediary  function  of  the  first  order  was  denoted  by  X(u)  and  was 
defined  through  the  equation 

m-+«  2ximu  .6 

X(u)=    2)   Qm%e    °    ,  where  0  =  ert°. 

m--oo 

We  saw  that  this  function  satisfied  the  functional  equations 

(1)  X(i«  +  a)-X(u), 

--(2«+6) 

(2)  X(u  +  6)=e    °  X(w). 

We  also  saw  that  this  function  vanished  on  the  point  — £ —  =  c  and  on  all 

congruent  points,  but  nowhere  else. 

431 
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By  writing  X(w  +  c)=  Xi(w)  we  formed  in  Xi(w)  a  function  that  van- 
ished for  u  =  0  and  congruent  points.    It  is  seen  that 

Xi(t4  +  a)=  Xi(u), 

-— (2a+a+2  6) 

Xx(u  +  fc)=e   a  Xx{u). 

We  next  wrote  (Art.  96) 

zo(u)  =  XiM  =  *>  +  «), 

01  '      X!(M)  X(u+c) 

and  we  saw  (Art.  98)  that  every  one-valued  doubly  periodic  function  F(u) 
with  periods  a  and  b  and  which  had  everywhere  in  the  finite  portion  of 
the  plane  the  character  of  an  integral  or  (fractional)  rational  function 
could  be  expressed  in  the  form 

F(u)  =C+jki  Z0(w -  «*) -  ^-2 Z0'(u  -  uk) 

+  b-*fZo"(u-uk) ±  -^- iZ0(""1)  («  -  uk)\ 

l\  (At  —  1)1  J 

where  k  extends  over  the  n  infinities  Uk  of  F(u)  that  are  situated  within  a 
period-parallelogram,  the  order  of  these  infinities  being  Xk  respectively; 

C  is  an  arbitrary  constant,  while  bkt*  is  the  coefficient  of —in  the 

expansion  of  F(u)  in  the  neighborhood  of  the  infinities  u = Uk  (k  =  1 , 2, .  . .  n). 
If  r  is  the  order  of  the  function  F(u)  (see  Art.  92),  then  r  =  Xi  +  X2  +  X& 

The  function  Zo(y)  is  infinite  of  the  first  order  for  u  =  0.    We  may  next 

write  xu*+pm 

*(u)=e         XxGO, 

where  X,  fi  are  constants. 
It  follows  that 

*£&  =  ¥^  +  2Au+li  =  Z1(u))    say. 
yfr(u)        Xi(u) 

We  therefore  have 

Z0(u)+2^4  +  /£  =  Z^w), 

Z0'(u)+2X  =  Zl'(u), 

Z0"(u)  =  Zi"(w),  etc. 

The  formula  above  becomes 

F(«)=  C  +2)    &JM  {Zi("  -  «*)  -  2  A(u  -  «*)  -  /i} 
-  ^f  {Zi'(t»  -  uk)  -  2  ^}  +  ^ Z,"(u  -  tit) 


•     •     • 


**■*        Z!^- 


k 


(*k-DI 


» (u  -  uk)l 
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*-n  Jfe-n 

The  constants  Jj  bkt\(2  kuk  -  fi)  and  ^bkt22X 

k-i  *-i 

may  be  embodied  in  the  constant  C,  making,  say,  C\.     We  also  note  that 


fc-n 

X- 

jfc-1 


It  follows  *  that 


*"(«)  =  Ci  +  jVi  Zx(u  -«*)  -  ^j-2 Zx'(ti  -  lit) 

+  %UZl"(u-t«) i-^i-Zj^-iHu-t**)]. 

Art.  374.    To  introduce  the  Jacobi  Theory  write 

o  =  2K    and    6  =  2iK\ 

It  follows  at  once  that 

X,(m  +  2X)  =  Xi(«) 

and  Xi(w  +  2iK') e'^^'^X^u). 

If  we  make  X  =  0,  /i  =  5^,  we  have  from  above 

2  K. 


art 
.u 


*(*)=e2*     Xt(W) 

and  also 

1r(u  +  2iK')=-e    K  ir(u). 

On  the  other  hand  we  had 

H(i4  +  2K)  =  -H(t*), 

-~(«+OF) 

H(u  +  2iK')=-e   K  H(u). 

We  may  therefore  write  in  the  formulas  above  AH(u)  instead  of  ^(u), 

where  A  is  an  arbitrary  constant,  and  Zi(u)  =  TT;  /• 

H(u) 

It  follows  that  we  may  express  every  doubly  periodic  function  F(u)  with 
the  characteristics  required  above  through  the  function      ;  '« 

*  See  Hermite,  Ann.  de  Toulouse,  t.  II  (1888),  pp.  1-12. 
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Art.  375.    To  introduce  the  theory  of  Weierstrass  write 

a  =  2<d    and    b  =  2oj', 

so  that  Xi(u  -I-  2 cu)  =  Xi(u) 

and  _!?(tt+2«') 

Xi(u  +  2w>-e    -  X^ii). 

We  shall  so  choose  the  constants  X,  /i  that  instead  of  the  function  ^(u) 
we  may  employ  the  function  ou.    We  have  the  relations 

<j(u  +  2w)=-  e*<«+»> ou, 

o(u  +  2  a/)  -  -  c2''<«+«'>  <tu. 
We  further  have 

^(tO-e^+^Xidi) 

i/r("  +  2w)  -  e^+^+^+^Xxfa  +  2g>). 
It  follows  that 

Comparing  this  result  with 

o(u  +  2  a>)  =  -  «««(«♦•)  ou, 
it  is  seen  that  we  must  write 

4/lco  =*  2t?     and    4^a>*  -f  2/uu  =  2iya>  +  id, 

where  tti  has  been  added  to  change  the  sign. 
We  have  at  once 


and  consequently  also 


J -J-    and    ?  =  ¥- 
2o>  r      2<o 


This  function  satisfies  the  first  of   the  functional  equations  which   ou 
satisfies. 
We  have  further 

ir(u  +  2w')=-e    m         w      we    m         "Wu); 
or,  since  i^a/  —  i/w  =  ^-'* 

we  have  ^(u  +  2  a/)  =  -  <>2,'(u+a/)  ^>(u)# 

It  is  thus  proved  that  ^(u)  satisfies  also  the  second  functional  equation 
satisfied  by  ou.    We  may  therefore  put 

yfr(u)=  Bou, 

where  B  is  an  arbitrary  constant,  and 

ou 
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Art.  376.    It  is  evident  from  above  that  we  may  write  F(u)  in  the  form  * 
FW-  Cx  +  ^Bt^ciu  -  »k)  +  X%^^Bk(»+»£-v(;(u  -  uk) 

k  k       v 

/k  -  1,  2,  .  .  .  ,  n;  \ 

Vv  -  1, 2,  .  .  .  ,J*-  1;     B*<'+i>  -  6jt,v+i/ 

We  here  have  F(u)  expressed  as  a  sum  of  terms  each  of  which  is  a  complete 
derivative. 

This  formula  is  therefore  especially  useful  in  all  applications  of  the 
elliptic  functions  that  involve  integration.  The  constant  C\  may  be 
determined  if  we  know  the  value  of  F{u)  for  any  value  of  the  argument 
different  from  the  quantities  uk. 

Art.  377.    We  saw  in  Art.  299  that 

C(u  -  m)  =  t(u)  -  C(m>  +  I  *u  +  *'Uk> 

2   fpu  -  fpuk 

where  we  assumed  that  uk  is  not  congruent  to  a  period;  otherwise  £u*  and 
fpUk  would  be  infinite.  We  therefore  first  exclude  in  this  discussion  all  the 
quantities  uk  which  are  congruent  to  periods  and  attach  a  star  to  the  sum- 
mation sign  to  call  attention  to  this  fact.  We  have  accordingly,  if  we  note 
the  formulas  of  the  preceding  Article, 

X*  Bk™z(u  -  uk)  -  V*  *,<»<*  -  2*  **(1)C«*  +  5 X*  **(1)  p/"  +  *'U"' 
*■»  **  **  2^»  pu-  puk 

We  note  that  the  second  summation  on  the  right  is  a  constant.  Two  cases 
are  possible: 

(1)  None  of  the  quantities  uk  is  congruent  to  a  period;  or 

(2)  Some  of  the  quantities  uk  are  congruent  to  periods. 

In  the  first  case  we  may  remove  the  star  from  the  summations.  We 
then  have  £u  2)  B*(1)  =  0.  It  then  follows  at  once  that  Jj  BkM£(u-uk) 
is  rationally  expressed  in  terms  of  fpu  and  fp'u.  In  the  second  case  only 
one  of  the  quantities  uk  can  be  congruent  to  a  period  and  therefore  also  to 
zero,  since  the  quantities  uk  form  by  hypothesis  a  complete  system  of 
ineongruent  infinities.    This  infinity  may  be  transformed  to  the  origin. 

We  must  consequently  add  Bk(l)£u  ^°  2J*^*(1)C(M  ~~  w*)  ^at  we  n^y 
have  5}B*(1)C(ti  —  uk).     But  here  also  it  is  seen  that 

Thus  without  exception  it  is  seen  that  Jj  BkM{(u—uk)  is  rationally  express- 
ible through  fpu  and  p'u.  k 

*  See  Kiepert,  Crelle's  Journ.,  Bd.  76,  pp.  21  et  aeq. 
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Further,  since  the  derivatives  of  £(u  —  Uk)  are  all  rationally  expressible 
through  pu  and  p'u,  it  follows  that 

F(u)  -  R(#u,  t?'u), 

where  R  denotes  a  rational  function  of  its  arguments.    This  theorem  is 
due  to  Liouville  (see  Art.  155). 

Corollary. — If  a  doubly  periodic  function  has  the  property  of  being 
infinite  only  at  the  point  u  =  0  and  congruent  points,  then  this  function 
F(u),  say,  is  an  integral  function  of  pu  and  §/t*.  To  prove  this  note  that 
since  u  =  0  is  the  only  infinity  within  the  first  period-parallelogram 
we  have  k  =  1  and  u\ =  0.    Further,  since  2J  BkM  —  0,  it  follows  that 

BjW-O.    We  thus  have 


By  definition  we  had  * 


m 


£0  =  -^ 


and  consequently 


du2  :«  =  -*'«, 

p(v)-  6G*"'+  3*V'+  3*V+  *>'"*>), 


i(n+2) 


"6/WW+  n?y— *>  +  *  '  g~  *  §/'?<—*>  +  -  •    } 


It  follows  that  F(w)  is  an  integral  function  of  p(u)  and  p'(u). 

Art.  378.     Let  F(u)  be  a  doubly  periodic  function  of  the  second  sort 

so  that 

F(u  +  a)=  vF{y), 

F(u  +  b)  =  i/F(u). 
The  logarithmic  derivative  of  F(u), 

is  a  doubly  periodic  function  of  the  first  sort.  The  function  <f>(u)9  as  seen 
in  Art.  4,  becomes  infinite  on  the  zeros  and  on  the  infinities  of  F(u).  Let 
tti°,  ^2°,  •  •  •  1  ^m0  be  the  zeros  of  F(u);  and  at  w»°  let  F(u)  be  zero  of  the 

*  See  Kiepert,  Dissertation  (De  curvis  quorum  arcus,  etc.,  Berlin,  1870). 
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Xi  order  (t  =  1,  2,  .  .  .  ,  m).  Let  u\f  u2t  .  .  .  ,  v>n  be  the  infinities  oi 
F(u);  and  at  wy  let  F(u)  be  infinite  of  the  /iy  order  (j  =  1,  2,  .  .  .  ,  n). 
We  may  therefore  write 

F(u)  =  (u  -  w^)^F»(u)     (i  -  1,  2,  .  .  .  ,  m), 

where  -P,(w)  is  neither  zero  nor  infinite  for  u  =  u£. 
It  follows  that 

vv  '      f  (w)      w  -  ut°      Fi(u) 
and  consequently  j^  ^(u)  _  x .. 

and  similarly  Res  *(«)--/* 

It  is  thus  seen  that  <f>(u)  has  only  infinities  of  the  first  order.  It  was  seen 
in  the  previous  Article  that  if  the  development  of  <j>(u)  in  the  neighbor- 
hood of  its  infinities  is  given,  we  may  express  <j>(u)  through  the  £-f unctions. 
It  follows  also  here  that  the  quantities  Bk(v+l)  are  all  zero,  and  conse- 
quently 

<1>(U)  =  Ci  +  ^iC(ti  -  t*l°)  +  hC(u  ~  U2°)  +  •    •    -  +  X^U  -  Um°) 
-  /«lC(w  -  ul)-  frfa  -  U2)-  '    '    •  -jJLmCfa  -  Wfi). 

Also,  since 

F(u)  ir(u) 

it  is  seen  that 

*■(*)      ^rf   *(u  -  wo  fir  +&  -  «i) 

Through  integration  it  follows  that 

JF(W)  =  c*'.~+n'+(u  -  ui°)k+(u  -  "2°)*  -  -  -  +(u  -  Mm0)** 

Every  doubly  periodic  function  of  the  second  sort  and  consequently  also 
every  doubly  periodic  function  of  the  first  sort  may  be  expressed  in  this 
manner.  This  representation  corresponds  to  the  decomposition  of  a 
rational  function  into  its  linear  factors  (see  Arts.  12  and  26).  Instead 
of  the  function  ^(u)  we  may  write  either  H(w)  or  ou. 

Further,  since  the  sum  of  the  residues  of  a  doubly  periodic  function  of 
the  first  sort  (Art.  99)  is  zero,  we  have 

2Res<£(u)  =  2A-S/i  =  0, 
or  HX  =  S/i  -  r, 

where  r  is  the  order  of  the  function  F(u).  It  follows  also  that  a  doubly 
periodic  function  of  the  second  sort  F(u)  has  as  many  zeros  of  the  first 
order  as  it  has  infinities  of  the  first  order,  a  zero  or  infinity  of  the  yth 
order  counting  as  v  zeros  or  infinities  of  the  first  order. 
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Akt.  379.     We  may  write 

(A)  F(u)  =  <*»+*  a{u  ~~  u^a^u  -  Mi0)  —  -  «(**  -  Ur°)  f 

o(u  —  u\)a(u  —  U2)  '  •  •  <x(u  —  ur) 

where  some  of  the  quantities  ui°,  u2°,  .  .  .  ,  Mr0  may  be  equal  and  some  of 
the  quantities  u\,  U2,  .  .  .  ,  ur  may  be  equal.  This  representation  of  a 
doubly  periodic  function  is  very  convenient  when  all  the  zeros  and  infinities 
are  known. 

We  have  assumed  that  the  points  ufi  and  uj  all  lie  within  the  same 
period-parallelogram.  This  assumption,  however,  is  not  necessary;  for 
if  2  to  be  added  to  or  subtracted  from  the  argument  of  one  of  the  ^-functions 
which  enters  in  the  expression  above,  then  only  the  factor  before  the  frac- 
tion is  changed. 

For  example, 

or  a(u  -  lip)  -  -  e2,<tt-u,-«)  ^u  _  (w^+  2  to)]. 

It  follows  that  every  elliptic  function  of  the  rth  degree  may  be  expressed 
in  the  above  form  in  an  infinite  number  of  ways. 

Art.  380.  It  we  write  u  +  2  w  in  the  place  of  u,  then  o(u  —  u')  be- 
comes— e2»(ll~,<'+*')a(u— ii')»wherew/  =  Wi°,M20,  .  .  .  ,  Mr0;  1*1,1*2,  .  .  .  ,  Ur. 
Hence,  since  F(u+2<o)  =  F(u)  [if  we  suppose  that  F(u)  is  a  doubly  periodic 
function  of  the  first  sort],  it  follows  that 

-2i2mo 

(B)  F(u) -  e««+2.)+c  e     l~l  a(u-  Ul°Mu  ~  u*0)  '  '  '  "(li  ~  ^ • 

6        i=kl   0(U  —  Ui)<7(u  —  U2)    •    *    •    <x(ti  —  Ur) 

The  two  expressions  (A)  and  (B)  must  be  equal.  We  must  consequently 
have 


gru+c*  -_  ec(tt+2«w)+c/g 


or  e 

2<W 


and  similarly  e 

In  virtue  of  these  relations  we  also  have 


(t'-r  i-r        v 

(2)  2ew'  +  2i}'(5!tt*"i),l<0)"  2M'n» 

where  3f  and  AT  are  integers    (positive  or  negative,  including  zero). 
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From  the  two  equations  just  written  it  follows  that 

2c(t)u>'-  u>7)')  =  2m(M'n  -  My'). 

But  since  yu)'—  <or)'  —  \Tci,  it  is  seen  that 

c  -  2  M'n  -  2  Mr)'. 

If  c  is  eliminated  from  (1)  and  (2),  we  have 


%Ui  -  2)t*i°  =2Mo;,-2  M'to: 


t-i        t-i 


For  the  sake  of  greater  simplicity  we  may  write  —  m'  for  M  and  m  for  Af'. 

We  then  have 

c  =  2  mi?  +  2  m'i/, 


t— r  *  — r 


2/**'°  ~~  2U»,=SS  ^  ^^  +  ^  *»'««/, 


t-1  t-1 

where  m,  m'  are  positive  or  negative  integers  or  zero.  This  theorem  is 
due  to  Liouville.* 

From  the  latter  relation  it  is  seen  that  if  the  r  infinities  of  a  doubly 
periodic  function  of  the  rth  order  have  been  chosen,  then  only  r  —  1  of 
the  zeros  are  arbitrary. 

As  we  saw  above,  we  may  write  for  a  zero  another  zero  that  is  con- 
gruent to  it.  We  may  therefore  increase  ur°  by  ur°  +  2  m<o  +  2  m'o)'. 
If  this  is  done,  then  for  the  new  system  of  zeros  and  infinities  we  have 
m  =  0  =  m'  and  consequently 

•  • 

t— r  t  — r 

jw^X1**  an(*  c  **  k 

t-1  t-1 

We  then  have 

F(m)=  c a(u  -  tti°)<j(ti  -  u2°)  .  —  o(u  -  ur°) 

o(u  —  Ui)a(u  —  U2)  •  •   •  o(u  —  Ur) 

It  is  thus  seen  that  F(u)  depends  upon  the  quantities  2  o>,  2  a/,  C] 
u>i,  ^2»  •  •  •  t  Uri  and  upon  r  —  1  of  the  quantities  Ui°  (we  note  in  partic- 
ular that  of  the  r  quantities  uP  there  are  only  r  —  1  arbitrary).  It 
follows  that  the  function  F(u)  depends  upon  2  r  +  2  constants,  f 

*  Liouville  (Lectures  delivered  in  1847,  published  by  Borchardt,  Crelle,  Bd.  88,  p.  277, 
or  Liouville,  Comptes  Rendu*,  t.  32,  p.  450)  proves  this  important  theorem  and  also 
the  two  fundamental  theorems  already  given,  viz.:  a  doubly  periodic  function  of  the 
nth  order  may  be  expressed  rationally  through  an  elliptic  function  of  the  second  order 
and  its  derivative;  a  doubly  periodic  function  must  become  infinite  at  least  twice  within  a 
period-parallelogram.  Prof.  Osgood,  Lehrbuch  der  Funktiontheorie,  p.  412,  uses  these 
three  theorems  as  the  foundation  of  his  treatment  of  the  doubly  periodic  functions. 

t  See  Schwarz,  he.  cit.f  p.  20,  or  Kiepert,  Crelle,  Bd.  76,  p.  21 ;  or  Appell  et  Lacour, 
Fonct.  Ellip.y  p.  48. 
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The  expansion  of  the  function  F(u)  through  H(w)  in  the  place  of  au 
may  be  derived  in  a  similar  manner  (see  Riemann-Stahl,  Elliptische  Func- 
tionen,  p.  110). 

Corollary  I.  —  We  note  that  the  function  F(  —  u)  is  an  elliptic  function 
of  the  same  nature  as  the  function  F(u)  considered  above.  It  is  also 
evident  that 

$[F(u)  +  F(—  u)]  =  ^o(u)t  say>  is  an  ©ven  function,  and  that 
b[F(u)—  F(—  u)]  =  ^i(w)  is  an  odd  elliptic  function. 

That  every  elliptic  function  my  be  expressed  as  a  sum  of  an  even  and  an 
odd  elliptic  function  is  seen  from  the  identity 

F(i0«  «F(t*)+  F(-  i*)]  +  J[F(iO-  F(-  ii)]f 
or  F(u)  —  ir0(u)  +  Vi  (*0- 

Corollary  II.  —  We  may  next  prove  that  every  even  elliptic  function  of 
order  say  2  r  may  be  rationally  expressed  through  pu.  Such  a  function 
may  be  represented  in  the  form 

Vr0(w)  = 

qo(u  —  Ui°)o(u— u2°)  '  '  •  a(u—iir0)(T(u+Ui0)(T(u+U20)  •  •  *  <r(u+ur°) 
o(u—Ui)o(u—U2)  -  •  •  o(u— Ur)<r(u+ tii) o(u+U2)  •  •  •  o(u  +  ur) 

We  may  also  write 

a(u  —  Uj°)o(u  4-  Ut°) 

q(U  —  Uj°)o(u  -f  Uj°)  __  O*U<PUj0  Q2Uj° 

a(u  —  Ui)a(u  +  Ui)  a(u  —  uj)o(u  4-  uj)       a2Ui 

0*U02Ui 

_  fpu  —  fpu%*  #  a2uP 
fpu-  pm      dhbi 
We  therefore  have 


t-r 


tt  <^2^t  H(^  -  gw) 

a  formula  by  which  it  is  shown  that  ^o(u)  is  rationally  expressed  through  (pu. 

We  may  therefore  write 

i?o(u)=  Ro(fpu), 

where  Ro  denotes  a  rational  function  of  its  argument.     Further,  if  ^\(u) 
is  an  odd  elliptic  function,  then,  since  p'u  is  also  an  odd  elliptic  function, 

Ti\u )  }s  an  even  elliptic  function  =  R\{eu),  say, 
p'u 

so  that  ^r  x  (y)  =  fp'u  R  i  (pu) , 

where  R\  denotes  a  rational  function  of  its  argument. 
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Art.  381.    As  an  interesting  application  of  the  above  representation 
of  an  elliptic  function  we  note  the  following: 
In  determinantal  form  we  write  the  formula 

1,  fpu 


>M^""^AS"f)" 


1, 


-  A(u),  say. 


We  may  also  express  through  sigma-quotients  such  expressions  as 

1,  pu,  p'u 
1,  Sfw,  p'v 
1,     pw,    p'w 

The  infinities  of  pu  and  p'u  are  congruent  to  the  origin,  pu  being  infinite 
of  the  second  and  p'u  of  the  third  order  for  u  =  0.  The  determinant  is  a 
doubly  periodic  function  of  the  third  order  in  u  with  zeros  u\°=  v,  U2°=  w 
and  i*3°=  —  v  —  w.  Further,  ui°-f  tt2°+  ti3°=  0  =  S  (infinities),  the  infin- 
ities being  the  triple  pole  zero. 
It  follows  then  that  the  determinant  must  be  of  the  form  * 

q  a(u  +  v  +  w)a{u  —  v)a(u  —  w)o(v  —  w)  _  * 

<flu<fiv<Pw 

Multiply  both  sides  of  this  expression  by  u8  and  then  make  u  =  0,  and  we 
have 


q  o(v  +  w)a(v  —  w)  _      o 


1,     &» 
1,    pw 


a(u  +  v  +  w)a(u  —  v)a(u  —  w)a(v  —  w)      _  1 


so  that  C  =  —  2.    It  follows  that 

1,     pv,     pfv 
1,     pro,     p/w 

Appell  and  Lacour  (loc.  ciL,  p.  63,  Ex.  2)  give  an  incorrect  value  to  the 
constant  C. 

Further,  since  p'w  =  0  =  p'w>,  if  we  write  in  the  expression  above  v=*a> 
and  w  =  a/,  it  becomes 


a(u  -f  a)  +  q/)q(tt  —  a>)g(tt  —  w')o(a)  —  a/)  _  __  1    >?, 


(AicAtfcAa 


1,       $W 

1,     pa/ 


or 


j?  ti  =  —  p  (—  w)  =  —  2  — * r-1 * — * /  '  9 

<fluou>oo)'  <j($»)  +  or) 

and  consequently 

,  ,  \9^      ,i  o(u+u)+a)')o(u— a)— a/)     o(u+<o)o(u—<jj)     o(u+to')o(u—<o') 


AA' 


=  4|>u  -  p(o)  +  a>')]  [pu  -  p<o]  [pu  -  g*/] 
=  4  (pu  -  e2)(pii  -  eOte"  -  e3). 

41  See  Daniels,  Am.  Journ.  Math.,  Vol.  VI,  p.  206. 
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Art.  382.    The  fourth  method  of  the  representation  of  the  doubly  peri- 
odic functions  is  as  follows: 
We  had  in  Art.  376 

F(u)  =  C,  +  %BkW  Q(u  -  uk)  +  3)B*<»  g»(u  -  ui,) 


-SBjt<3)^'(w  - Uk)  +S^r«'"(u  - Uk) 


2V  '     ■V   Z\ 


In  Art.  272  we  saw  that 

J  U  '  ^  (u  —  w      w      w2) 

and  consequently 

Bmu  -  Uk) - -g^L  +  X  j  -SSL-  +  Mi  +  *»<»<«-  u,)  j . 

If  we  take  the  summation  over  this  expression  with  regard  to  k  and  note 
that  the  summations  with  regard  to  w  and  with  regard  to  k  may  be  inter- 
changed, we  have 

£w(«-»*)=2^+sri-^ — ^l 

We  further  note  that 


fp(u 


(U-  Uk)2      *f  ( (u  -  Uk-  w)2      w2  ) 


t/(u  -  ii*)-  -  2!  V  — — i -, 

^(U  -  Uk-  w)3 

V"{u  -  uk)  -  3!  V  1 -,  etc. 

^7(u  -  Ufc-  U>)4 

It  follows  at  once  that 

F(w)=Ci+SJ^+S2;'5_b^ Mh*{ 

*pu-v.k     fZ(u  —  Uh-w         w2    ) 

Bt<2) 


w)2        102 

s*(3)        ,  V  V       «*(4) 


+  ••  -+22— **- 

7  w  (M~  w*~  ">)'* 
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If  for  brevity  we  put 


/w-X}-42-*,- 


g*<2)     +  .  .  .  +      ftw 


+  •  •  •  + 

*     #    •>      41.  f/l*      41.    \Z 


the  above  formula  may  be  written 

fw-  ci+/(«)+y  j/(«  -  w)-^BkWuk+  g*(2>  j- 

Art.  383.    We  may  next  consider  the  fifth  kind  of  representation  of 
the  doubly  periodic  function  F(u). 
We  saw  in  Art.  287  that 

gu-3u+-gjg+*'l+ *iT 2h2mz'2  -mj* 2ft2m*2  j, 

where  22  =  /  =  e*  . 
We  have  at  once 


If  we  write 


it  follows  that 


z  +  z-1  =  <  4-  1 
*- s-1      *  -  1 


e         "  =  ->   where <*=  e    ", 


Next  let 

/1(0=XB*(1>l1r±T' 

j*  2w  t  —  tk 

and  observe  that/i(J)=  0  for  t  =  0  and  for  t  =  <x>. 
We  may  then  write  the  formula  for  F(u)  in  the  form 

F(u)  =  Ci  -  2  £  St'"**  +    X  /i  (A2m*) 

W    *  m        x 

(k  —  1,2,  .  .  .  ,  n        \ 
v  -  1,  2,  ...,;*-  1/ 

We  have  the  following  expansion  (Art.  286) : 

_      n     (A2S         1  "y        ft2m*~2  "y"       ft2-*8       | 

*"        u>    W  |(t-  z~ »)2     ,rj  a  -  ft2w*"2)2     mt{  a  -  *2m*2)2  » 


44*  THZCET  ■;?   ZLLZPTIt;    ?T3« 


lOftl 


+  1'  •     —  —~      ~~~        7 _-^g        "~ 


«"       * 


Tie  a%T3ia  jl  ?  i'  TTura  *r  r .  Hjuonii  v»  ^  =  I  ir*» 

If  Tm  iiffensanans  *iie  ftirmi^a  i*:^**  for  ^u  -w*  iiav*»  a  *nr;u2:e 
«nn  far  /a  jl  Tae  Sinn  it  in  nan:  re  *immarxa.  ttucjl  ma^r  ie  -* 


1    -*»    I 


2 


.r    -• 


*  i 


X*  fnarjiiie  ilia  zr~>**s&  i*i«  i  -lrui*!-  -r—x* 


The  f  mrnr.n/  **  v*iM  i  rirj^n.;ju. :  inj»-j:a.  In  "  *ira  ~lmr 


nrrr.z  **uts  ;  -ve*t;?rj»s  *^r  x^ieti  '*  :**  irrnsk***:  '*"2/i.i5  -=«n.  "-*"  * 


n  ii.^.  %  vecxA  'A  ¥  a  srvr-jierf  t^e  is-*  aeries  is  rar^s 


r 
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Art.  384.  We  may  establish  the  convergence  of  the  series  in  the  pre- 
vious Article  as  follows:  Since  /(0=  0  for  J  —  0,  we  observe  that  t  =0 
is  a  root  of  f(t)  =  0,  so  that  we  may  write 

fit) «,  t  °i+°2<  +  -  -  -  +o,-1fr-a 
yw       1  +  M  +  M2  +  '  "  "  +  M" 

It  is  always  possible  to  choose  t  so  small  that 

I M|  +  |M2|  +  •  •  •  +  \bJP\  <  i. 

It  follows  that  the  denominator  in  the  fraction  above  is  greater  than  $, 
while  the  numerator  is  finite.    We  may  therefore  write 

At)  <  At, 

where  A  is  a  finite  quantity.    It  is  further  seen  that 

f(h*t)  <  Ah% 
f(kH)  <  Ah% 


It  follows  that  the  series  f(t)  +  f(h2t)  +  f(h H)  +  •  •  •  is  convergent;  and 
in  the  same  way  it  may  be  shown  that  f(h ~2 1)  +  f(h'4t)  +  •  •  •  is  conver- 
gent. We  have  therefore  established  the  convergence  of  the  series  express- 
ing F(u). 

Art.  385.  We  may  also  express  F(u)  in  the  form  of  an  infinite  product 
whose  factors  are  rational  functions  of  t. 

In  Art.  380  we  derived  the  formula 

Ftu)  =  C°^U~~  u*°Mtt  ~  U2°)  •  •  •  *ttf  -  *&, 
a(u  —  U\)a(u  —  U2)  .  .  .  o{u  —  Ur) 

where  u\°+  1*2°+  •  ■  •  +  ur0ss  u\+  1*2+  •  •  •  +  ur. 
In  Art.  291  we  saw  that 

If  for  brevity  we  write 

e  -  =  t,    e"    -  <t°,    c  "  =  tt, 
it  follows  that 

*       /TV  i-A2n  V  i-a2» 

with  corresponding  formulas  for  a(u  —  u*). 
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We  next  write 

fc-r 

lie  -  tk°) 

/»W-K; 

and  note  that/i  (0)  =  1  =  fx  (qo). 
We  have  at  once 

FfcO-Ce"*  I[/i(A2m0. 

m-  — oo 

That  the  product  on  the  right-hand  side  is  absolutely  convergent  may  be 
proved  by  writing 

/i(0-l+/o(0, 

where /q(0»  0  — /o(«);  it  then  follows  by  Art.  17  that  the  above  product 
is  absolutely  convergent  if 

m-+oo 
w  — —  oo 

is  absolutely  convergent.    The  convergence  of  this  series  is  easily  estab- 
lished by  using  a  geometric  progression  whose  ratio  is  A2. 

Art.  386.  We  saw  in  Art.  377  that  every  one-valued  doubly  periodic 
function  which  has  everywhere  in  the  finite  portion  of  the  plane  the  char- 
acter of  an  integral  or  (fractional)  rational  function  may  be  expressed 
rationally  through  pu  and  p'u,  say 

0(w)=  Rx{fiutfgru\ 

where  R\  denotes  a  rational  function  of  its  arguments.     It  follows  that 

jLtt-  \      dRi    f      .    dRt     tt 
dfpu  dp  u 

Writing  for  fp"u  its  value  p"u  =  6  p2u  —  J  g2,  it  is  seen  that  <t>'(u)  may  be 
rationally  expressed  through  pu,  p'u.     We  therefore  write 

<£'(w)  =  R2(pu,  V>'u)> 

where  R2  is  a  rational  function  of  its  arguments. 
Any  rational  function  of  fpu  and  p'u  may  be  written  in  the  form 

G2(pu,  fp'u) 


where  G\  and  G2  are  integral  functions. 
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Further,  since 

(fp'u)2  =  4  tfu  -  gzpu  -  gB, 

it  is  evident  that  we  may  write 

Ri(ru,p'u)  =  s  +  Wu, 

where  S,  T  and  W  are  integral  functions  of  $m;  or  finally 

Ri{9u,tfu)-U  +  Vf/u, 
where  £7  and  V  are  rational  function^  of  $w.     We  have  accordingly 

(1)  <f>(u)  =  U(pu)  +  V(pu)lp'u 
and  similarly 

(2)  tf'GO-  C/i(^)  +  Vi(^)»>'ti, 

where  t/i  and  V^  are  rational  functions  of  fpu.    We  note  that  V  and  7i 
cannot  be  simultaneously  zero;   for  Uijpu)  and   Ui(pu)  are  both  even 
functions  of  u,  while  if  <j>(u)  is  even  $'(w)  must  be  odd  and  vice  versa. 
From  (1)  and  (2)  it  follows  that 

(8)   p>u  _  <m^Jl    and     (4)   ^  =  «M=L2i. 

In  general  both  of  these  equations  (and  always  one  of  them)  have  definite 
forms,  since  V  and  V\  cannot  both  be  simultaneously  zero.  If  then  the 
values  <f>(u)  and  fpu  are  known,  then  p'u  is  uniquely  determined. 

If  in  the  equations  (1)  and  (2)  neither  V  nor  V\  is  zero,  by  eliminating 
ibTu  we  have 

(i)  Hfw*,*(tt),*'(fO}-of 

where  g  denotes  an  integral  function  of  its  arguments.  If  further  we 
square  the  equation  (3)  and  give  to  p'u2  its  value  in  terms  of  fpu,  we  have 

(ID  9i{f?u,<i>(u)}  =  0, 

where  g\  is  an  integral  function. 
On  the  other  hand  if  V,  say,  is  zero,  we  have  from  (1)  the  equation 

(10  g  \  pu,  <f>(u) }  =  0,  and  from  (4) 

(HO  Mfw*,*'(u)j-0, 

where  g  and  <7i  are  integral  functions.  We  thus  always  have  two  algebraic 
equations  among  the  three  functions  fpu,  <f)(u),  <f>'(u). 

Under  the  assumption  that  the  pair  of  primitive  periods  2  w,  2  <jj'  of  fpu 
are  at  the  same  time  a  primitive  pair  of  periods  of  <f>(u)  it  may  be  shown 
that  the  two  equations  (I)  and  (II)  or  (10  and  (110  have  only  one  common 
root  in  fpu. 
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The  following  indirect  proof  is  due,  I  believe,  to  Weierstrass:  Suppose 
that  a  pair  of  values  belonging  to  <f>(u)  and  <j>'{u)  has  been  chosen  and 
suppose  that  the  equations  (I)  and  (II)  have  two  common  roots,  say 

pu  =  8\     and     fpu  =  82. 
Suppose  that  u\  is  the  value  of  u  which  satisfies  the  equation 

Then  also,  since  pu  is  an  even  function,  the  value  —U\  satisfies  the  same 
equation. 
From  the  equation  (3)  above  we  have 

^1=^)"^i),  '  (a) 

V(8i) 


or 


4...- ,,,  -  «-m^j- 


The  two  values  that  are  had  through  the  extraction  of  the  root  are  +tfu 
and  —  p'u  and  there  is  only  a  choice  of  u  between  +u\  and  —  u\.  We 
shall  suppose  that  +u\  gives 

+  ,(.,)_  *(«£=jpii.         '         (b) 

By  a  comparison  of  (a)  and  (b)  it  is  seen  that 

$(u)=<f>(ui). 

Next  suppose  that  u?  is  the  value  of  u  which  satisfies  the  equation 

pu2  -  82, 

then  also  —u2  satisfies  the  same  equation. 
In  the  same  way  as  the  equations  (a)  and  (b)  were  formed,  we  have 

*  V(s2) 

and 

7(52) 

It  follows  that  $(u)  =  <f>(u2),  and  consequently  corresponding  to  <f>(u)  to 
which  a  definite  value  was  given  at  the  outset,  we  have  shown  that 

$(u)=  $(ui)=  <f>(u2).  (0 

In  the  same  way  from  the  value  of  <f>'(u)  which  was  chosen  at  the  outset 
we  have 
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In  Art.  37a  it  was  seen  that  if  the  relations  (i)  and  (ii)  are  true,  then 
t*i  —  i*2  is  a  period  of  <f>(u).  It  follows  that,  if  2w  and  2  a/  are  a  pair  of 
primitive  periods  of  this  function, 

tii—  1*2=  2  mat  +  2wV, 

where  m  and  m'  are  integers.  We  have  thus  shown  that  the  two  equations 
(I)  and  (II)  have  only  one  common  root.  The  method  to  be  followed  is  the 
same  if  we  take  the  equations  (10  and  (II'). 

It  may  be  shown  *  that  if  two  algebraic  equations  have  only  one  root  in 
common,  then  this  root  may  be  expressed  rationally  in  terms  of  the  coeffi- 
cients of  the  two  equations,  so  that  therefore  here 

0rt*='fl3[0(w),  <£'(")], 

where  £3  is  a  rational  function  of  its  arguments.  In  this  connection  note 
the  proof  due  to  Briot  and  Bouquet  in  Art.  156. 

It  follows  then  as  was  shown  in  Art.  158  that  every  transcendental  one- 
valued  analytic  function  which  has  an  algebraic  addition-theorem  is  necessar- 
ily a  simply  or  a  doubly  periodic  function. 

Art.  387.     It  follows  from  Art.  376  that 

fF(u)du  -  C0  +  Cxu  +  V  BiP  log  o(u  -  uk)  -  V  Bk™C(u  -  uh) 

J  WW 

+22(~\)v*lg*(y*iv,'-2)(u  -  uk) 

[fp(0)(u  -  ujb)  -  v(u-uk);  v  -  2,3,  .  .  .  ,  h  -  1]. 
Since  X  ^*(1) ""  0>  we  may  write 

2B*W log  o(u  -  u*)  =  £ B*(1)  log  a{Uk  "  tt>  +  Constant. 
jf  OUOUk 

We  also  saw  in  Art.  299  that 

—  V  2?jt(2)£(tt  —  Uk)  —  —  CM  X  ^*(2)  "*"  an  dtipt™  functi°n  °f  **• 
k  k 

It  follows  that 

fF(u)du  -  Ciu  -  tuS-BkW  +  XBkWlog  <Uk"  ^  +  <f>x(u), 

J  k  k  OUOUk 

where  <f>\(u)  is  a  doubly  periodic  function  with  periods  2<jj,  2 a/.     Further, 
since  (Art.  356) 

log  efifcis)  _  I  fr'«  +P'u*du  +  ucuh, 

ouauk        2  J  fpu  —  puk 
*  See  Baltier,  Theorie  der  Deierminanten,  p.  109. 
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we  have 


**  J  2(fpU  -fpUk) 

The  moduli  of  periodicity  of  the  general  integral  /  F(u)du  are  therefore 

had  at  once;  at  the  same  time  it  is  seen  that  this  general  integral  may  be 
expressed  through  (see  also  Chapter  VIII): 

1.  An  elliptic  integral  of  the  first  kind; 

2.  An  elliptic  integral  of  the  second  kind; 

3.  A  finite  number  of  elliptic  integrals  of  the  third  kind; 

4.  A  rational  function  of  pu  and  p'u. 


EXAMPLES 

1.  Show  that  any  integral  function  of  fpu  and  f/u  may  be  written  in  the 
form 

*(U)  _  A  o(m  ~  O  a(u  -  uf)  .  .  .  a(u  -  Q 

<y(ti)w 

where  ttj°,  uf,  .  .  .  ,  tin0  are  the  zeros  of  the  function. 

2.  Show  that  any  rational  function  of  fpu  and  g/u  may  be  written 

F{u)  _  A<**  +  «i*m  +  <hf/u  +  —  -  +  adpt—l)u 
bn  +  biiou  +  b&'u  +  •   •  •  +  6Bja(*-l)u 


3.  Write 


A^u^u,,  ...,«»)- 


1;      0™*         fA>    -    .    .  ,      ^""^U 


I   1;      fUn,      t/Un,  .    .    .  ,      IP 


(n-1) 


Wn 


Show  that 

A(U    U  tu)  -  (7^1  ~  *)  *(*!  ~  <0      -  *(*»  -  <*)*(*«  +  Mi  +  ■  ■  .   +  *»)  ^ 


<7n+1U 


where  C  is  independent  of  u. 
Multiply  both  sides  of  this  expression  by  un+1  and  determine  C. 

4.   Express  F(u)  through  the  function  Zt(u)  of  Art.  374,  and  derive  the  expres- 
sion corresponding  to  the  one  of  Art.  387  for  the  integral  I  F(u)du  in  terms  of 

Zt(u)  and  the  theta-f unctions. 


CHAPTER  XXI 

* 

THE  DETERMINATION  OF  ALL  ANALYTIC  FUNCTIONS  WHICH 
HAVE  ALGEBRAIC  ADDITION-THEOREMS 

Article  388.  The  problem  of  this  Chapter  has  already  been  solved 
for  the  case  of  the  one-valued  functions.  Weierstrass  *  has  also  solved  it 
for  the  many-valued  functions  by  making  use  of  the  principles  which  we 
shall  attempt  to  give  in  the  sequel.  Using  a  method  due  to  him  (see 
references  in  Chapter  II)  we  must  first  show  that  a  function  <f>(u)  which 
has  an  algebraic  addition-theorem  may  be  extended  by  analytic  continu- 
ation over  an  arbitrarily  large  portion  of  the  plane  without  ceasing  to  have 
the  character  of  an  algebraic  function;  that  is,  in  the  neighborhood  of  any 
given  point  the  function  may  be  developed  in  a  convergent  series  accord- 
ing to  powers  of  a  certain  quantity  which  may  stand  under  a  root-sign, 
and  in  which  series  the  number  of  negative  exponents  is  finite.  We 
assume  that  the  function  may  be  defined  in  the  neighborhood  of  a  certain 
region  about  the  origin  and  we  choose  a  point  u0  such  that  one  branch  of 
the  function  <f>(u)  has  the  character  of  an  integral  function  at  the  point  Uq. 

We  may  therefore  write 

(1)         <f>(u)  -  #«0)  +  !L=ffi*'(«o)  +  <*  ~  "^Vfoo)  +  •  •  •  . 

Next  put  «  =  «„+„', 

v  =  Mo+  tf,    uo  being  a  constant. 

Since  <f>(u)  has  by  hypothesis  an  algebraic  addition-theorem,  we  have  an 
equation  of  the  form 

G{<l>(u),  4>{v),  ^(u  +  t>)}=0, 

where  G  denotes  an  integral  function  of  its  arguments. 
We  therefore  have 

G{<l>(uo+  u'),  <£(u0+  v*)f  <f>(2u0+  u'+  t0}  =  0. 

Further,  if  we  write 

7  U  —  Uq, 

V  =  Uo  +  u'  +  i/, 
it  is  seen  that 

G{<f>(u0),  4>(u0+  u'+  v'),  4>(2u0+  u'+  tO}=  0. 

*  See  Forsyth,  Theory  of  Functions,  Chap.  XIII;  or  Phragmen,  Acta  Math.,  Bd.  7, 
p.  33;  I  wish  to  mention  in  particular  the  Berlin  lectures  of  Prof.  H.  A.Schwara, 
which  have  been  used  freely  in  the  preparation  of  this  Chapter. 
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If  <f>(2uo+  u'+  v')  be  eliminated  from  these  two  equations,  there  results 
an  algebraic  equation  of  the  form 

H{<f>(u0),  <£(u0+  u'),  4>(u0+  v'),  <£(m0+  u'+  t/)}=  0. 

We  may  consider  ^>(u0)  as  a  new  constant. 

Writing 

<£(u0+  u')=<l>i(u'), 

<£(«o+t>')=<£i(*'), 
we  see  that 

If  in  equation  (1)  we  write  uo+  u   instead  of  u,  we  have 

from  which  it  follows  that  by  a  change  of  the  origin  the  function  <f>(u) 
may  be  changed  into  the  function  4>\{u')  in  such  a  way  that  the  function 
</>i(ttO  has  the  character  of  an  integral  function  at  the  point  u'=  0  in  the 
branch  of  the  function  under  consideration. 

Hence  without  limiting  the  generality  of  the  given  function  <f>(u)f  we 
may  assume  that  the  point  u  =  0  in  the  branch  in  question  of  the  function 
<f>(u)  is  a  point  at  which  <j>(u)  has  the  character  of  an  integral  function. 
Making  this  assumption  suppose  next  that  p  is  the  radius  of  the  circle 
of  convergence  of  the  series  expressing  <f>(u)  in  the  neighborhood  of  u  —  0. 

If  then  |  u  |  <  p>  the  function  <f>(u)  has  the  character  of  an  integral  func- 
tion in  the  branch  considered. 

If  |  u  |  <  J  p}  |  v  |  <  i  p,  then  is   \u  +  v\  <  p,  and  we  have 

G\<f>(u),<f>{v),<f>(u  +  v)}=0 

for  the  region  considered. 
If  in  this  equation  v  is  put  =w  it  follows  that 

G{^(W),<£(u),<£(2u)}-0, 

which  is  an  algebraic  equation  between  <f>(u)  and  <f>(2u)  with  constant 
coefficients.     We  may  write  this  equation 

(2)  Gl{4>(u)f<p(2u)}  =  0. 

If  in  this  equation  the  value  of  u  is  limited  so  that  |  u  |  <  \  p,  then  within 
this  region  <j>(2  u)  has  the  character  of  an  integral  function,  since  |  2  u  \  <  p. 
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Suppose  that  for  <f>(u)  its  expression  as  a  power  series  in  terms  of  u  is 
written  in  equation  (2)  which  is  then  solved  with  respect  to  <f>(2  u).  We 
know  that  one  root  of  this  equation  represents  the  branch  of  <f>(2  u)  under 
consideration  if  |  u  \  <  J  p.  But  the  coefficients  of  this  equation  may  be 
analytically  continued  throughout  the  whole  region  of  the  circle  with  the 
radius  p.  In  this  extended  region  with  the  radius  p  the  function  <j>(2  u) 
retains  the  character  of  an  algebraic  function.  Hence  the  definition  of  the 
function  may  be  extended  to  a  wider  region  than  the  original  and  indeed 
to  a  region  with  the  radius  -2  p. 

By  writing  2  u  for  u  in  the  equation  (2)  we  have 

(?1{<^(2u),<^(22u)}  =  0. 

Eliminate  <f>(2u)  from  this  equation  and  equation  (2)  and  we  have  an 
algebraic  equation  of  the  form 

If  the  variable  u  be  limited  to  values  such  that  |  u  \  <  jj,  then  by  repeating 

the  above  process  it  is  seen  that  the  function  may  be  continued  to  the 
region  of  a  circle  with  radius  4  p. 

By  repetition  of  this  process  we  come  finally  to  an  algebraic  equation 

from  which  it  is  seen  that  the  original  functional  element  may  be  con- 
tinued over  an  arbitrarily  large  portion  of  the  plane  without  the  function 
<j>{u)  ceasing  to  have  the  character  of  an  algebraic  function. 

It  is  also  easily  shown  that  by  this  continuation  of  the  function  the 
addition-theorem  is  true  for  the  extended  region  (see  Art.  51)  and  that 
all  the  properties  originally  ascribed  to  the  function  remain  true  through- 
out the  analytical  continuation. 

Art.  389.  Suppose  that  the  equation  which  expresses  the  addition- 
theorem 

G{<f>(u),<l>(v),<l>(u  +  v)}  =  0 

is  developed  in  powers  of  <f>(u  +  v).    It  takes,  say,  the  form 

(3)    4pi(*+*)  +  P\MM>$(p)W*~^^ 

where  the  P's  are  rational  functions  of  <f>(u),  <j>(v). 

In  this  equation  write 

u  +  k\  for  u 

and  v  —  hi  for  v, 

where  &i  is  a  variable  quantity  which  may  be  limited  to  small  values. 
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By  this  substitution  u  +  v  remains  unchanged,  and  the  above  equation 
becomes 

(4)     </>m*(u  +  v)+  Pi,iW>(t*  +  ki),<f>(v  -  ki)]p»*-l{u  +  t?)+  •  •  -  -  0. 

The  equations  (3)  and  (4)  are  algebraic  and  have  at  least  one  root  in  com- 
mon, viz.,  <j)(u  +  v)  which  belongs  to  the  branch  of  the  function  in  question. 

Through  a  finite  number  of  essentially  rational  operations  we  may  by 
Euler's  Method  derive  the  greatest  common  divisor  of  the  two  equations 
and  thus  form  a  new  algebraic  equation  whose  degree  is  less  than  the 
degree  of  either  of  the  original  equations  unless  these  equations  have  all 
roots  in  common.    This  we  suppose  is  not  the  case. 

Let  the  form  of  the  new  equation  be 

4>^{u  +  v)+  P2.i[0(u),  0(u  +  *0>  0M>  <l>(v  -  fci)]^"*-1^  +  v) 
+  •  ■  •  +  Pa.  J*(tt),  4>(u  +  Ai),  4>(v),  <f>(v  -  kx))  -  0, 
where  m2  <  mx. 

We  write  in  the  above  equation 

u  +  k2  instead  of  u 
and  v  —  k2  instead  of  v. 

That  equation  then  becomes 

<f>m>{u  +  v)  +  P2,iW>(u  +  k2),  <f>(u  +  *i  +  k2\  <f>(v  -  A2), 
<j>(v  -  ki-  k2)]<f>m*~l(u  +  t>)+  •  •  •  -  0. 

It  may  happen  that  for  every  value  k2  this  equation  has  all  its  roots  the 
same  as  those  of  the  previous  equation,  and  consequently  its  coefficients 
do  not  depend  upon  k2.  If  this  is  not  the  case  the  two  equations  have  a 
common  divisor,  and  when  we  derive  this  divisor  we  have  a  new  equation 
of  the  form 

L<f>(v),  <f>(v  —  fti),  <p(v  —  «2),  <p(v  —  kx—  k2)  J 

+  •  •  •  -  0, 

where  m3<  m2. 

This  process  may  be  continued.  Each  following  m*  is  less  than  the  pre- 
ceding. Finally  we  must  either  have  m*  =  1,  or  the  two  equations  through 
which  a  further  reduction  is  made  possible  have  all  their  roots  common. 

We  thus  derive  an  equation  of  the  form 

.  .  ,  <f>(u  +  A;r),  <f>(u  +  ki  +  k2), 
.  .  ,  <f>(v  -  A;r),  <j>(v  -  *!-  ft2), 

.  .  .  ,0(t*+*i+  •  •  •  +*r),"|. 

,  x   W  1(u  +  v)+  •  •  •+  Pp  [same  arguments] = 0, 
.  .  .  ,<p(v— k\—  •  •  •  —  «r)  J 

the  P's  being  rational  functions  of  their  arguments.  We  may  assume  that 
the  degree  of  this  equation  cannot  be  decreased  by  the  above  process.    It 


<M«  +  v)  +  pJ^'  *("  +  kl)'  ^U  +  h)' 
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follows  that  all  the  coefficients  of  the  equation  remain  unaltered  when 
u  is  increased  by  a  certain  quantity  &,  and  v  diminished  by  the  same  quan- 
tity k.  Some  of  the  coefficients  of  the  above  equation  may  be  constants, 
but  they  cannot  all  be  constant,  for  in  that  case  <f>(u  +  v)  would  be  a  con- 
stant. 

Suppose  that  Pv  is  one  of  the  variable  coefficients,  which  is  therefore  a 
function  of  both  n  and  v. 

We  may  write  P,-f(u,v), 

and  will  show  that  Pv  is  a  function  of  u  +  v. 
We  know  that  Pv  —  f(u,  v)  has  the  property  that 

f(u  +  fc,  v  -  k)  =  /(u,  v). 

We  may  choose  k  so  small  that 

£*+£<- *>=<>■ 

du      dv 


or 


It  follows  that /is  a  function  of  u  +  v. 

We  shall  put  f(u  +  v)  =  fa(u  +  v)  and  shall  show  that  fa  is  a  one- 
valued  function,  while  <f>(u)  may  be  an  arbitrarily  many-valued  function. 

Draw  a  circle  about  u  =  0  with  a  radius  R,  where  R  may  be  taken  as 
large  as  we  wish.  If  we  then  succeed  in  showing  that  fa  (u  +  v)  is  one- 
valued  within  this  circle  with  radius  R,  the  theorem  may  be  considered 
proved,  since  R  may  be  taken  arbitrarily  large.  We  know  that  in  the 
neighborhood  of  u  »  0,  the  function  <f>(u)  has  the.  character  of  an  integral 
function.  We  shall  seek  to  cut  out  of  the  circle  two 
narrow  strips  that  are  perpendicular  to  each  other 
and  which  have  the  property  that  for  all  points 
within  this  cross  the  branch  of  the  function  <f>(u) 
under  consideration  has  everywhere  the  character 
of  an  integral  function.  This  may  be  done  as  fol- 
lows: We  suppose  that  all  the  branch-points  of  <f>(u), 
or  of  the  analytic  continuation  of  the  branch  of 
<f>(u)  under  consideration,  are  known.  This  number 
of  branch-points  is  finite,  since  the  circle  is  finite 
and  the  function  has  the  character  of  an  integral  function.  A  straight  line 
is  drawn  connecting  each  of  these  points  with  the  origin,  and  at  the  origin 
a  straight  line  is  drawn  perpendicular  to  each  of  these  lines.  We  next 
choose  a  direction  from  the  origin  which  coincides  with  none  of  these  lines 
or  with  the  perpendiculars  to  them.  The  perpendicular  to  this  direction 
through  the  origin  does  not  coincide  with  any  of  the  straight  lines  or  the 
perpendiculars  to  them. 


Fig.  76. 
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We  thus  have  two  straight  lines  perpendicular  to  each  other  through  the 
origin  which  within  the  circle  pass  through  no  branch-point  of  the  function 

Through  all  the  branch-points  which  lie  within  the  circle  we  draw 
parallels  to  the  two  lines,  and  among  all  these  parallels  we  choose  those 
which  lie  nearest  the  two  lines.  The  two  pairs  of  parallel  lines  which 
have  thus  been  chosen  form  a  cross-shaped  figure  within  which  no  branch- 
point is  situated,  excepting  always  the  origin,  which  in  the  leaf  under  con- 
sideration of  the  function  is  not  a  branch-point.  The  functions  <f>(u)  and 
<j>(v)  are  one-valued  along  the  middle  lines  of  the  strips  which  form  the 
cross.  We  shall  now  take  the  k's  defined  above  so  small  that  |  k\  |  + 
|  k2  | '  +  •  •  •  +  |  kr  I  is  less  than  half  the  width  of  the  more  narrow  of  the 
two  strips.  Then  if  u  moves  along  the  middle  line  of  one  of  the  strips, 
while  v  moves  along  the  middle  line  of  the  other,  all  the  arguments 
which  have  been  used  in  the  formation  of  Pv  are  situated  within  the 
cross.  If  u  and  v  are  added  geometrically,  it  is  seen  that  Pv  =  /(w,  v)  =» 
fa(u  +  v)  is  a  one-valued  function  for  all  values  of  u  4-  v  within  the 
square  that  circumscribes  the  circle  with  radius  R.  It  follows,  since  R  is 
arbitrarily  large,  that  fa  is  a  one-valued  analytic  function  of  its  arguments. 

Art,  390.    If  we  write  v  =  0,  then  yjrv(u  +  v)  becomes 

YVW  "U(O),0(-  *i)f    ...,*(-  *i -  kr)        J 

From  this  it  may  be  shown  as  follows  that  <f>(u)  and  ^v(u)  are  connected 
by  an  algebraic  equation: 

The  function  fo(u)  is  expressed  rationally  through  <f>(u),  <f>(u+ki),  .  .  .  , 
<f>(u  -f  k\  +  k2+  -  •  •  +  kr).  By  means  of  the  addition-theorem  <f>(u  +  k\) 
may  be  expressed  algebraically  through  <f>(u)  and  <f>(k{)t  and  similarly 

<f>(u  +  &2),  e^c« 

We  thus  have  an  algebraic  equation  of  the  form 

(5)  H[<f>(u),  *,(i0]  =  0. 

From  the  four  algebraic  equations 

H[<j>(u),  *„(u)]  -  0, 
H[<f>(v),  *,(*)]-(>, 
H[<j>(u  +  v),  irv(u  +  v)]  -  0, 

we  may  eliminate  <£(u),  <f>(v),  <f>(u  +  v)  and  have  the  algebraic  equation 

j[^(«),  iKWt  iK(u  +  v)]  -  o. 
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Further,  if  we  differentiate  equation  (5)  we  have  an  algebraic  equation 

(6)  H ifoGO,  +*(u),  tf'Ctt),  *'(")]  -  0. 
We  also  have  the  eliminant  equation 

(7)  E[*(u),*'(u)]-0.  (i) 

If  from  the  equations  (5),  (6)  and  (7)  we  eliminate  <j>(u)  and  <f>'(u)  we  have 
the  eliminant  equation 

Ei[+*(u),  *,'<ii)]  -  0.  (ii) 

It  follows  then  that  ^v(u)  has  an  algebraic  addition-theorem. 

Since  the  algebraic  equation  (5)  exists  connecting  <j>(u)  and  fa(u),  it 
follows  that  <f>(u)  is  an  algebraic  function  of  ^v(u).  We  have  thus  solved 
the  problem  of  determining  the  function  <fi(u)  in  its  greatest  generality. 
The  function  <f>(u)  is  the  root  of  an  algebraic  equation,  whose  coefficients  are 
rationally  expressed  through  a  one-valued  analytic  function  ^v(u)9  which 
function  has  an  algebraic  addttion-theorem.  In  the  Weierstrassian  theory 
the  one-valued  analytic  functions  that  have  algebraic  addition-theorems, 
as  shown  in  Chapter  VII,  are  either 

I,  rational  functions  of  u,  or 

uxi 

II,  rational  functions  of  e  "  ,  or 
III,  rational  functions  of  pu  and  §/u. 


TABLE   OF  FORMULAS 

(The  formulas  of  Jacobi  and  of  Weieretrass  in  juxtaposition) 

I. 

Jo  V(l-z2)(l-jfc2z2)     J0  Vl  -  it2  sin2  0 

z  =  sia<£,  0  =  amti p.  241. 

*  =  «nt*,    Vl  -  z2=cos0  =  en w,     Vl  -  Jfc2z2=dnw.      .  p.  241. 

Vl  -fc2sin2#  =  A&  w  -  F(A,  z)  =  F(k,  </>)....  p.  285. 

am  0  =  0,  snO  =  0,  cnO  =  l,  dnO  =  l.    .  p.  245. 

am(  —  w)  =  —  am w,    sn(—  tt)=-«nw,     cn(—  w)  =  en u,    dn(—  w)  =  dn u. 

snPu  +  cn2t*  =  1,  k2m2u  +  dn2w  =  1.      .    .  p.  247. 


II. 

du  =  &,    <^=Atf>    or    dJ^  =  dnu.     .    .    p.  243. 
a<f>     du  du 

(^Y=  («n'w)2=  (1  -sn2u)(l  -A2sn2w).     .     .    .    p.  247. 

«n'w  =      cnudnu, p.  247. 

cn'u  s=  —  snudnu, 

dn'u  =  —  &2«n  ucnu. 
(sn'u)2=*  (1  -  sn2w)(l  -  k2m*u),     ....    p.  247. 
(cn'u)2  =  (1  -  cn2u)(l  -  k2+  k2cn2u), 
(dn'u)2=  (1  -  dn2u)(dn2u  -  1  +  fc2). 

(See  also  No.  LVI). 
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III. 

f*  -=  /  = p.  215. 

Joo  -  v4f3-  g2t  —  gs 

t  =  pu, p.  298. 


G/u)2=  4  $>%  -  g2pu  -03 p.  326. 

=  4(pu  -  ei)(fpu  -  e2)(fpu  -  e8). 

4*8-  ftf-ft-  4((-  ei)(<-  e2)(t  -  e3).     .    .    pp.  191,  200. 
«i+  «2+  eg—  0, 
6162+  ^263+  e8ei=  -  i  (ei2+  e22  +  e32)  =  —  iffai 

A.adzL^-^-^i^-^i^-a^.o.    .    p.  408. 
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IV. 


«/n  V   1  - 


rfz 


0  V(1-Z2)(1-**Z»)      </0A^ 


«/o  A$     ,70  A^     «/w  A^ 


&-'W  ■  *""■ 


p.  285. 


F(*,  it*  +  />)  -  2  nK  +  F  (A,  />). 


amX--,    am2A'-x  =  2amA',    am(/>i  2niQ=  ampi 


p.  241. 


V. 


«n£-l,    oi£  =  0,    dnX  =  K 


p.  245. 


A*  +  4^=1 pu2IL 


VL 


2-  U  -z*\l  -A2*2). 


pu213. 


«/q  \  2     «/tf  \  2      •'t  \  2 


vn. 

*»<£  »  OH  -  f-    on,K-tfT>«-^.    <bi(K  ■>- 00  =  0*     p.  246. 

c  * 
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VIII. 


=  f       *  r  <u  __  p*  p.2i5. 


where 


S  =  4  J3-  02<  ~  03- 

— =  =    I      — -=> P«  JlO. 

R^>0 pp.  93,  384. 

«/'=<«>  + a/ p.  215. 

IX. 
jto^ei,  ffa»7=»e2i  ^o'^cs,     .     .    .    p.  216. 

pV=0,  «/w"=0,  flV=0.      .    pp.  315,  355. 

X. 


K  =  Ve\—  e3w,    iK'  =  Vex  —  c3 a/.      .     .    .    p.  201. 

ta=  e2-  e3  fc/<8=ei-e8 p.  201. 

ei  —  ez  ci  —  e3 

g23         losg-feg+fc*)" p.  201. 

0s2      [(2-*2)(2*2-l)(H-&2)P 
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«tf»-h£)  = 


i<»-£)  =  - 


*»•*-»= 


fan 


u  »  —  2  K)  =  —  on 


»*!&)  = 


cm»  a  —  iZF^  =  — 


LiS  — 


£«s 


i«m  % 


T2*    »99«i 


u*-r-ar.-- 


**» 


j£<ni% 


i.  %  —  ff  —  l£^  =  — 


<&i;  *  ~  K  ~-  LCL    = 


»-25T-2iS~  -- 


<<at» 


l*~UK« 


'i-21*  2'JT"  —  —  4r 


I 
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XII. 
fp(u  ±  2  a>)  =  pu, p.  317. 

p(u  ±  2  a/)  =  pu. 


9(u±a>)=e1+(e*-e*Hei-ed,   .    .    . 
p(tt  ±  a/) -  «a+  fa"6l)fa"^?. 


pp.  355,  369. 


XIII. 

pu«e8+ — ,  e}~e* — -,     .    .    .    pp.  216,  298. 
8n2{Ve\—  ez  •u) 

*n(Ve* -e*-uTk)=  ^1ZL^9 p.  305. 

v fpu  —  es 


cn(V^^3*utk)^^^=^t9 p.  307. 

V  fpu  —  63 


dniVT^T^.  Ur  k)  -  ^  -  & p.  307. 

(See  also  formulas  LTV.) 
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XIV. 


m(iu,  k)  =* 


cn(iu,  k)  = 


dn(iu,  k)  = 


i&nju,  k') 
cn(uf  k') 

1 
cn(u>  k') 

dn(u,  k') 
cn(u,  k') 


sn(iu  +  K,k)  = 


3n(u,  k')  = 


cn(u,  k') 


dn(u,  kr)  = 


1 


ififelL       p.  247. 
i  cn(iu,  k) 


cn(iu,  k) 

dn  (iu,  k) 
cn(iut  k) 


dn(u,  k') 


/.      .    v  n          ik'm(u,  k') 
cn(iu  +  K,k)  = /  f    ' 


dn(iu  +  K,k)  = 


dn(u,  k') 

k'cn(u,  k') . 
dn(u,  k') 


sn(iu  +  iK',  k)  =  -icn^[) 


k  sn(u,  kf) 


cn(iu  +  iK',  k)  =  -''"ftff 


dn(tw  +  t/£',  *)  = 


fc  sn(u,  A') 
-1 


sn(u,  k') 


p.  261, 


XV. 


p.  246. 


Function 

Periods 

snu 

4  K  and  2  iTiC' 

cnu 

4Kand2tf  +  2t7iC' 

dnu 

2 K  and  4iK' 

p.  245. 

Function 

Zeros 

Infinities 

snu 

2mK  +  2niK' 

2  mK  +  (2  n  +  l)iX' 

cnu 

(2m  +  l)X:  +  2mA:' 

<< 

dnu 

(2m+  !)£+  (2n  +  l)tJF 

a 

(m,  n  integers  including  zero.) 
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ZiK' 


2iK' 


\K' 


sn 
en 
dn 


XVI. 


u  +  (0, 1,  2, 3)K  +  (0, 1, 2,  3)iK' 


p.  245 


1 

dnu 
kcnu 

-  1 
ksnu 

—  dnu 
kcnu 

ksnu 

idnu 

ik' 

—  idnu 

-ik' 

ksnu 

kcnu 

ksnu 

kcnu 

ikenu 

—  ikk'sn  u 

ikenu 

—  ikk'$n  u 

ksnu 

kcnu 

ksnu 

kcnu 

snu 

cnu 
dnu 

—  snu 

—  cnu 
dnu 

—  cnu 

k'snu 
dnu 

cnu 

—  k'snu 
dnu 

—  dnu 

-k' 
dnu 

—  dnu 

-k' 
dnu 

1 

dnu 

-  1 

—  dnu 

ksnu 

kcnu 

ksnu 

kcnu 

—  idnu 

-ik' 

idnu 

ik' 

ksnu 

kcnu 

ksnu 

kcnu 

—  ikenu 

ikk'sn  u 

—  ikenu 

ikk'snu 

ksnu 

kcnu 

ksnu 

kcnu 

snu 

cnu 
dnu 

—  snu 

—  cnu 
dnu 

cnu 

—  k'snu 
dnu 

—  cnu 

k'snu 
dnu 

dnu 

k' 
dnu 

dnu 

k' 
dnu 

0 


K 


2K 


ZK 


m(u  +  2mK  +  2m'tK')  =  (-  l)mmu, 
cn(u  +  2mK  +  2m'iK')  =  (-  l)"»+»'cnu, 
dn(u  +  2  mK  +  2  m'iK')  =  (-  l)m'dn  u, 


(to,  ml  integers  including  zero.) 
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XVII. 


[See  p.  368.] 


u        — 


071 

en 
dn 

0 

-1 

-  1 

1 

1 
0 

1 

0 
1 

• 
-1 

2iK' 

Vl+kf 

-VW 

Vl+kf 
-Vk' 

Vl  +  kf 
VW 

Vl  +  kf 
-VW 

8n 
en 
dn 

• 

— t 

*    Vk 

1 
Vk 

-iVl-k 

• 

i 

Vk 

Vl  +k 
Vk 

-Vl  +  k 

Vk-xkf 
Vk 

-VW 
Vk 

Vk+ikf 
Vk 

V-ikf 
Vk 

iiK' 

-Vl  +  k 

Vk 
-Vl  +k 

Vk 
-Vl  -k 

Vkf(kf+ik) 

-Vk'(hf-ik) 

8tl 

* 

en 
dn 

+  I* 

-U 
-ikl 

1 

1 
k 

-ikf 
k 

0 

1 

-  I 

+  il 
-ikl 

iK' 

Vl-kf 

-iVW 
Vl-kf 

-iVW 

Vl  -kf 

-iVW 
Vl-kf 

iVW 

en 
dn 

m 

i 
Vk 

Vl  +k 
Vk 

Vl  +k 

Vk+ikf 
Vk 

V-ikf 
Vk 

1 

Vk 

-iVl-k 

m 

—  % 

Vk 
-Vl  + A; 

1%K' 

Vk  -  ikf 
Vk 

-VW 
Vk 

Vk 
Vl-k 

Vk 

Vi  +  k 

Vkftf-ik) 

Vkf(kf  +  tJfc) 

en 
dn 

0 

1 
1 

1 

1 

0 
kf 

1 

0 

-1 
1 

0 

1 

Vl  +  kf 

VW 
Vl  +  kf 

VW 

Vl+kf 

-VW 
Vl+kf 

VW 

0 


iK 


K 


*K 


2K 


*  In  the  table  /  —  lim 


M_0  ktnu 
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XVIII. 


*V2/     ei+v/ei~  «2  Vci—  e3, p.  3 

*V2  +     /*  ei~~v'ei~  ca^i-  e3, 

Pnn™  ^3-^2-  e3Vei-  «a, 

p'  (yj  =  -  2  t(e!  -  e3)  Ve2-  e3-  2 i(«2-  e3)  V'ei -  68, 
p(  Y  +  ci>J=  e3  +  Ve2-  e3  Vej  —  e3, 
^(^"  +  ^J3*  2i(6i~  ca)  Ve2-  ea  -  2i(e2—  6$)  Vei  —  e3, 

Pry)  -  ca-  f  Ve2  -  c3  Vci  -  e2, 

^^1  =  -  2(ci  -  e2)  \Zea-  e3  -  2f(c2-  e3)  >/ci-e2, 

*V    ^     7 =  62+  iX^e2~  c3  Vei-  e2, 

P'l     "o      J M  ""  2(ei-  e2)  Ve2-  e3  +  2t(e2-  c3)  Vci-  e2. 

(Halphen,  FoncJ.  Ellip.,  Vol.  I,  p.  64.) 
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XIX. 


sinffu  =  nu 


ff!K) 


em[t p.  18. 


7TCOt7TU  =  i  +  V'     - +  M' P.  20. 

u      **  (u  —  m      m) 


m-+oo 


,*2     =   V  I 

sin27ru        ^4    (u  —  to)2 

m--ao  v  ' 


XX. 


JP 


1^ 


=  e 


m->+ao  vtmu 


2^1i 


3  7TU 


ei(u)=     J     ^'e*    =l  +  2gC08^  +  2g*C08^+2g»C08^+    •    •• 

m--oo 

p.  220. 
©Y^-^V  1  +  2gcos2w  +  2g4cos4u  +  2g9cos6w  +  •  -  •  , 


m-+ao    (2m+l)«  (2m+l)*tu 


Hi(u)=   J  g     *     e     2K      =2^co8^  +  2  Vcos^f 


m—— oo 


2K 


2K 


+ 


hY^A  =  2  ^costi  +  2  -V^" cos 3  w  +  2  •Vg5* cos 5 u  +  •  •  •  , 

6(w)-  8i(K  -  «),        H(u)  =  H,(ff  -  u),    .    .    p.  221, 

e/2K?f\=  l-2gcos2u  +  2g*cos4u-2g9cos6u  +  •  •  •  , 

H/2-^H^  =  2^8inM-2  ^»sin3u  +  2  ^2*sin5u  -  •  •  •  . 
H  is  an  odd  function;  8,  8 u  Hi  are  even  functions. 
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an 


-nK'-ir 


v     lu* 
2w» 


XXI. 

w  —  2  fia)  +  2  /iV 
/<,/*'=0,  ±1,  ±2,  • 
w  ^0 


aw 


w       ^*    (li  — 


.    p.  319. 


-  +  L  +  J| 
www2 


pp.  318,  324. 


,»  —  ^^-^log^ip^g^^l+xIr-^-^i-P^ii. 

era2  ti2     ^7  (  (ti  —  w)2      w2 ) 


1    /       v*        1 


(w  —  w)J 


•     • 


.     .    p.  315. 


a(-ti)=-<m,         C(-*0  =  -CM>    •     •     • 
$>(-  u)  -  pu,         ?<*>(-  w)  -  (-  1)  V>(tf). 


.     p.  323. 
.    p.  298. 


XXII. 


p2- 22. 3- 52)'-^,     ^22.5.7^1.      .     .    p.  324. 


4     ^  to*      6     -7  ur 


ru  -  1  -  «3  V'-L  _  «e  V'l-  -  i  . 

u  *4  W*  ~4  Itf6 

pu  =  \  +  3«2V'i-  +  5u*V'i  + 


•         •  • 


.     .     p.  323. 


.    .    p.  323. 


XXIII. 
C(ti  +  2co)=  £ii  +  2i),     C(ti  +  2 a/)-  C*  +  2 1/.      pp.  303,  338. 


9  =  C*>> 


?'  -  C*A 


V  -  3  +  i?'«    •     •     •     P.  301. 


qo/— 4M/..S    if  Rf^jisjwmtfw.  . 


•      •      •      p.  o«5t7. 


1/ 
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XXIV. 

0i(tt  +  K)  -  e(«),  6i («  +  iK')  -  iHi(«),  pp.  222, 223. 

Hi (u  +  K)  -  -  H(«),  Hj  (u  +  t7T)  -  XQt  (u), 

&(u  +  K)=  ex  («),  6(«  +  iK')  =  i;H(w), 

H(u  +  2Q -  Hi(«),  H(u  +  iff')  =  t7e(t*). 

A=  J(u)=e   4* 


ex(u  +  K  +  «0-  t'AH(«),  0i(u  +  2tK')=  /»9i(«), 

Hjfa  +  K  +  iK')  =  -iXe(u),  Hi(«  +  2iK')  =  /*Hx(u)f 
6(u  +  K  +  iK')  =  JIMm),  e(u  +  2  tK')  =  -  /«e(u), 

H(u  +  X  +  iK')**  A6i(u),  H(«  +  2iK')-*-pR(u). 

-g(u+<JE') 


ei(tt  +  2mK)=e1(«),  *    ei(u  +  2imK')«4ei(u), 

Hi(«  +  2roK)  =  (-  l)"Hi(u),      Hx(«  +  2  »»£')=■  -AH^u), 

e(u  +  2  mx)  -  e(«),  e(«  +  2  mtjn  -  (-  waqm, 

H(«  +  2  mX)  -  (-  l)"H(u),  H(u  +  2  m»K')  -  (-  l)"MH(u). 

-    A  flMl 

jl-4(u)=e     *     *   . 
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XXV. 


0\U 


Ve^73  ff(tt,  u>,  a,')  =  H^  K*>  e5  •*,  (u  -  2  am),  .    pp.  378,  304. 

H  (0) 

„__,a(w  +  u)      Mo(a>  -u)         ,  ,s    Hi(2gp)J;«t'^  $304, 


(760 


1  t. 


a2w 


e_,„M *(*/'+  «> ,  ^^'-  «)  _  ^(Ut<w>ft0,  e,(2 gt>)^ 

//  *  //  i/av«*i«'f«'/  O1(0) 


(760 


(760 


1  * 


<73U 


t*(0) 


00) 


our 


XXVI pp.  340,  380. 

<7(u  +  2  cu)  =  -  e8 •<«+•>  <ro,         <7(u  +  2  to")  =  -  e2'"^+-">  ou, 

0X  (U  +  2  to)  =  -  e2*<«+">  (7!W,        <7i  (ti  +  2  to")  =        e2'"^+«">  <7iM, 

<72(u  +  2  to)  =      e2 '(u+-)  o2u,      a2(u  +  2  to")  =  -  e2,"(«  W)  aall| 
a3(u  +  2  to)  =      e2'<"+->  <73u,       o3(u  +  2  to")  =      e2,"<«W)  agll# 


(7(W  +  2  ft/)  -  -  «ai'(«"NO  <my  a(u  +  2  5)  =  (-  l)PT+P+re2?(«+fi)  ^ 

^(u  +  2  ft/)-      e8^,,+-P)aittl  <Ji(t*  +  2  to)=  (-  l)^+Pe2*(tt+6>(7iw, 

(72(t*  +  2  ft/)  -        gat'C-W)  ^^  a2(M  +  2  5)  -   (-  l)prc2«^+5>  <72U, 

<73(ti  +  2  ft)')  -  -  e2''<«+«'>  <73ti,  <73(t*  +  2  S)  -  (-  l)Pr+re*?(u+5)  ^^ 


[25 
L2? 


2  5  =  2  7x0  +  2  no',     p,  r  any  integers  includingl 
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XXVII. 


p.  224. 


Function 

Zeros 

Hi(u) 

e,(«) 
©(«) 

H(u) 

(2m  +  l)K  +  2niK' 
(2w+l)K  +  (2n+  l)iK' 
2mK  +  (2n+  l)iK' 
2mK  +  2  niK' 

(m,  n  integers  including  zero.) 


XXVIII. 


anu  =  — = 


cnu  =  \/t- 


dnu 


1    H(tt) 
V*  0(u) 

t /fe7  Ht(u) 
V  k    Q(u) 

ecu)' 


.  . 


p.  244. 


~"       0x(O)' 


vX7= 


0(K) 
6(0) 

e^o) 


t?0(-  «) 


0(«)  = 

H(u)- 
#<>(«),   t?i(- 


.    p.  229. 


XXIX. 

,,(-1).     e,<»)->.(^). 

u)=-#l(«)>     t?2(-«)=t?2(«),     #8(-  «)  =  t>8(«). 


XXX. 


Function 

Zeros 

t?o(") 

m  +  nr  +  - 

*l(w) 

m  +  nt 

t?2(«) 

m  +  £  +  nr 

tf3(«) 

m  +  £  +  nr  +  £ 

I 


(m,  n  integers  including  zero.) 

t  =  ^  =  ^  (P-  230). 
K        a) 
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XXXI. 


Function 

Zeros 

0\U 

o2u 
au 

(2w+l)w  +  2  nut 
(2w+l)w+(2n  +  l)a/ 
2  mu>  +  (2  n  +  1)g/ 
2  ww  +  2  na/ 

(m,  n  integers  including  zero.) 


Vfw-e,-  2l«,    Vpu  -  e2=  22!*,    Vpu-eg-  ^  .    p.  373. 

au  au  au 


tfu  =  -2 


Q\U  O2U   Otfl 


au    au    au 


•     •     •      •      •     p.  «5oU. 


XXXIL 


A/- a*»>      e*"mau)'     A/ a&)      e~~*'mau)" . 

ooj        oojoo)  ao)  oqjoq) 


p.  384. 


V5=^i-2^  — 


e'^W 


00) 


OOJOO) 


it 


;  V^T3=^  =  - 


aa> 


e*m  aw  . 
ow'aw" 


-     Ve3"eigT7s     /  »    Ve3-«2= -?t=  —7— Tr- 


act/ 


OOJOO) 


00) 


aw  ooj 


\Zez—e2=  —  i  Ve2—  es,    Vc3  —  e,  =  —  t  v^  —  e3,    Ve2— ei  =  — i  Vei  —  62, 

where  R^)>0. 
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r 


*!■'»  ^t,**l'*' 

#J.  »  — -  1,  —        #iiX,. 

0*    ^  -*-  j    »  #j.  •!    „ 

£;   »—!.=  —  #i  %:. 

*!•*  —  *,  ~  —  *:  ».. 

£l<  V  —  I,  »  —  Ay  i  . 

*i«  ^i/-*i  *,, 

0fc*  »  -*-  1>  =»        #i«  "A  _ 

#H^»-|i-U*;   *;, 

**.  v  —  rj  ==  —  &*,»  -v^ 

\        2> 


^rv^r;— Af:  *: 


d2- '*  —  rj  =  B>2 


.•»  - 


*I 


(-4*0 

(-4-0-* 
(-40 


A#2(u),  *</*  -s-  at  +-  uz)  =  f-  I  *0*p 


<rl*a'«)»  *i'k  -  *  ■*■  «t)«i'-  r»— 0*:  *• 


tt*0'«)f      *i(v  *  ■•  -«-  itr)  -  ( -  r.  -Cfi- 


Udifu), 


TABLE  OF  FORMULAS.  475 


XXXIV. p.  386. 

Vei— e2  V61--C3 

— —  v 

Vei-e3 
Vei— e2 


V61— e2Ve2-63 

*W  Ve2— 63 

*2(t*±«/') - ± VS^VJ^^a^W'm*  ^^^lEE^EEe^^^^au, 

Vi 

*a(t*±fi/0-  Va2-e3e±'"«(ra>,,<j1tt=    ^  7^^e^"<«+*-")(Tlti> 

Vei-e2 


Vei— e3V62— a3 

4i 

Ve2-e3 
V6i-e3 


^a(tf ± a/) -  T  Vaa-ei Ve3-e2ei:''«W<ro  -±i  \fei -e3 y/e^^e^'^t^ou. 

[Schwarz,  toe.  c#.,  p.  26.] 
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XXXV.       .    .     .   pp.  220, 229, 378, 397. 


m-oo 


t>o(tt)  =  l-f   2)  (-"l)m2gm,COS2wwrU=l— 2gCOs27^U  +  2g4C08  47^tt-- 


m-l 
m-oo  (2m+l)f 


#i(*0-  2/  ( — l)"*2ff     4     8in(2m+l)TO=2g*sin7ru-2g«sin37ni-f 


m-0 

m-oo       (2m  +  l)« 


#2(t*)  =  V29     4     cos  (2m-H)7ru=2g*  cos7ru+2g*cos3  7ru+ 


•  "  ■  f 


m-0 

m—00 


t?3(u)  =  l+  V  2gm,cos2wwru=l+2gcos27ru+2g4cos4*rtt+ 


m-l 


XXXVI p.  230. 

m—00 
#o>)  =  Qo  H  (1  ~  2  g^^cos  2  ttu  +  g4"1-2), 

m-l 

m-00 

tf x(w)  =  2 Q0g* sin ttu  JI  (1  -  2 g2~  cos 2 nu  +  g4"1), 

m-l 
m—00 

#*(**) -  2 Qog* cos ttu  JJ  (1  +  2g2mcos2;rw  +  g4"1), 

m-l 
m-00 

#a(u)  -  Qo  H  (1  +  2  g2*"1  cos  2  to  4-  g4"*"2).     . 

m-l 


XXXVII p.  396. 

m-oo  m—00 

<?o=  n  d  -  92m>'       <?i  =  n  (] + 9a">» 

m-l  m-l 

q2=  n  (i + 92"-1),      q3=  n  (i  -  92"-1)- 

m-l  m-l 

QiQlQs-l.  169Qi8=Q2*-<238.      •    •    pp.  396,  409. 
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XXXIX. 

t#  ti  _•  0)'  ^s        r 

If  v  a — ,       z=eVK%f        t  =  — i       g  =  em=»A, 

2a>  co 

-,„_1_«!$ ! my       A2"*-2  mg      ft2*,2 

"^  w      w2  ?  (2  -  2" 1)2      mTi  C1  ~  A2m«~2)2      mTi  (!  -  A2"**2)2 

p.  336. 


»l— 00     _  _  —  —  fit— GO 


2w->  =  l  ffi^z  +  2-1  ■   VT  2A»»g-»-      V   2ft2"g2   J 

CU  =  ffW      «,M  +  2ft>|a-«-1       *1 -*«-■-»     .^1-A2«22i' 

m— l  m— i  ' 

p.  337. 

2*;>  2  —  z-1    «        »-•  i   _  „2m--2m"°°  1   —  fl2m~2 

fit— 1  *  Wl— 1  * 

ff^CriJT*4"  •    p- 3*2. 


«  JJ-  (1  ~  92"*)1 


2  -I-  z~l    ~        mwm<C  1   4-  fl2m,-2m-°°  1   4.  /72m -2  (342 

IW        2  J-4-    i+(72ro    11   i+(/2w        ppfam 


m-l  *  m-l 


m-l 


(1  4-  </2»0- 


2  ij    14-g2-1    1J-  1+92-1 

__    i^^yy"  1  4-  2q2m~1  CQ8  2  7TT;  4-  q4m~2 

6    iM       (l+g2"1-1)2 


m-w  j  2«-lr2w'w  1  _  02m-l~2 

=  #>2*"»  TT  i 2 *_  TT  i 2 £l 

_  ^2 m-l       XX      J  —  n2m-l 


»-^n  tV.  Ht? 


m-l  *  m— 1 

m— oo 

1  —  ZC7* 

(1  -g2m-l)2 


e2w- jj  l-2q«-'coB2in>  +  g*-» 


m-l 


\ 
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XL. pp.  397,  400. 


m-oo 


(2m+l)» 


#i'(0)=2tt  J  (- Dm(2m  +  l)g     4     =  2;r(g*- 3g*  +  5g*  -  •  •    ) 


m-0 


2K 


0o(O) 


«?2(0) 


-  1  +  2  j  (-  l)«Y»»-  1  -  2g  +  2g*-  2g8+  •  •  •  =y/?M, 


m-l 
m-00    (2m+l)* 


=  2£3     4     =  2g*+2g»+2g*  +  •  •  •  =\/_, 


m— oo 


#3(0)=  1  +  22)  fl"*-  1  +  2«  +  2g*+  2g8+ 


in-l 


XLL 
*o'(*)-0-*i'(*)- *'(*), 


See  p.  397. 

*i'(D *i'<0). 

<V(*)  -  -  * i'(0). 


XLII See  pp.  397, 411. 


Mi)- 


=  ir*tf  i'(o), 


=  ;rg-*t?o(0), 


Ml)- 

t?o'(r)  = 
*l'(T)- 
*l'(t)- 


=  -  «?-*0,(O), 


wrg-*#2(0), 


-  wrg-*#2(0), 
=  -  «flg-*0»(O), 


2i7rg-1i?o(0),      t>o'(w  +  nr) 
-g-^i'CO),      #i'(m  +  nr)< 
-2t^-1t?2(0),  ^'(m  +  nr) 
-2&g-l»8(0)f  t)3'(m  +  nr) 


-  7rg-*t»o(0), 
^-Wi'(0). 

(-  l)n+12n7rig-n'#o(0), 

(_  lJm  +  ng-n'^'tO), 

(-  l)m+12n7rig-ntt?2(0), 
-2n^5-»ft?3(0), 


0i'(O)  -  2  kQoV,  *o(0)  -  Q0Q32,  .    pp.  397,  39a 

#2(0)  -  2 QoOi V.  #3(0)  -  Q0Q22. 
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XLIII pp.385,  410. 


ao) 


e*u» 


tyei  -  e3  Vei-  e2 


oa/= 


010 


ft 


Vie*'""" 


Ve2  —  e3  Vei—  e2 


ie**v 


Ve2—  63  tyei—  63 


XLIV. Seep.  410. 


0) 

w" 

w' 

<J 

*   Qo2 

^           0O22    *«    2 

•  2ft.     Q32      *£ 
n    2Q02g*e 

ffl 

0 

O  2        '""" 

iVi    Q*      e  2 
2Q,29* 

^2      ,— 
2Q,29»e 

a2 

Q22 

0 

2W7£ 
2  Q22  ' 

*3 

0«2  K 

2£Lp2 

Qa2* 

'     *  Q32 

0 
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I 


+ 


XLV. 


#!'(())=  Wt?O(0)  #2(0)  t?3(0),      •       . 

*34(0)=t?24(0)  +  <V(0), 


.    .    p.  399. 


*iM  _ «m + am + &3SL  .  PP.398,4io. 

*i'(0)        t?0(0)  +  *2(0)  ^  t?8(0)  PP  °     ' 


XLVI. 


K  =  |«V(0), 


—  utxt 


3=e 


K 


=  T, 


•  •  •  • 


.    p.  400. 


,jr      #2(0)  =    2g*+2g*+2gV  + 


t?3(0)       l  +  2g  +  2g4+2g9  + 


*~*(0) 


l-2g  +  2g4-2g»+ 
1  +  2?  +  2g4+2g»+ 


.     .     .     p.  241. 


•     •     •     p.  &v\* 


Wt      g  a  <?i2      g ^  f(1  +  g2)  (1  +  g4)  (1  +  qV)  '  '  T      P  230 


Qs2 
5? 


*""      Ld  +  «)(!  +  93)(1  +  3s)  •  •    J 


.     p.  230. 


m  — +oo 


</£  = 


2)  (-  i)«v»'+ 


m 


-00 


pp.  400,403. 


m-+oo 


S   (-  1)"8»«* 


WI--0O 


*»-+« 


W- 


2  (-i)»? 


2m*+m 


m--oo 


m-+«o 

St 


2m'+m 
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XLVII. 
0  -  («i-  e2)He2-  e3ne3-  gl)'-  9*~™9*  =  jL  gQo2V,    •    P- 409. 


2 o>  </G  =  l/X  ^'(0),      </gT^  =  i/^-*o(0)  -  v/^-QoQs2,  PP- 
V  2a;  *  2a;  ▼  2a; 

^^i^Ts  =  J^MO)  -  V/§-  Q0Q22, 

Y  2a>  ▼  2a; 

▼  2a;  ▼  2a; 


408, 
397. 


.2 


ei=  T£-5QoW+  Q38),       c2=  rf-5Qo*(16«Gi8-  Q38), 

e3--r^2Qo4(169Qi8+Q28). 
12  or 


ex  -  I  (^;)W<P)  +  V(0)1 

^(^Ww-tVCO)], 
3  \2a;/ 

«8-3f^-V[-*a*(0)-*i4(0)l. 
3  \2a;/ 


...    p.  408. 


»-|f^W(0)  +  V(0)  +  *b8(0)]f 

3  \2a;/ 

08  =  4 (;r-1  [*»*(°)  +  «>34(0)][t?o4(0)  +  tV(0)] [t?o4(0)  - 1?2*(0)]. 
27  \2a;/ 


p.  409. 


£  _  Vg2-  *3 

I 


Vft  = 


482  THEORY  OF  ELLIPTIC  FUNCTIONS. 


XLVIII p.  409. 


Q</Qa2oau  =  e2»~,0o(»). 


XLIX. 


<m  =  2<u£JScW' PP.  409, 304, 

°aU  =  A**1™**"'  t«  =  1, 2, 3;  t?4  =  0 0.] 

a»       2cj  #i(v) 


378. 


V^  Ve^^  <r2u  =  «2'-,tJ3(t»), 

▼      7T 


p.  409. 
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LI. 


1       TZ 


2g*+2g>+2<7¥+ 


2 


l+2q+2q*+2q9+  ■  •  -^ 


(29+2g»+2g2«+  •  •  •), 

p.  408. 

(l+2q*+2q™+-  ■  ■), 

p.  409. 

.     p.  336. 


•         • 


,2  m 


2tfri2  t  ' 


q2m) 


rn-oo 


2^l> -=-262^4-^  2)  (f  + 


4  g**-1 


m-l 


,2m-l\2 


)! 


OT""  A  />2wi— 1 


m 


W    (1  -  g2m-l)J 


p.  379. 


2r}0) » 


2ijo> «  — 


2^£(i  =»  — 


2j?o>  =  — 


~6  W(0T~  6"  l-39^+ 5^-3 '     PP-410'397' 


„     1  t?2"(0) 
2ei^~  2  ^W 

^^     2  t?3(0) 

o      .a     l*o"M 
2esft^~  2  ^(OT 


_       „  ,  jr2  1  +  3V -a+  5V3+  •  •  • 
—  2e^+4^       g  +  4g<+9g»+-- 


—  2eaw2—  4jt2 


g-  4g*+9g8- 


1  -2q  +  2q*~  2q9  + 


m-oo 


,2  m 


m-oo 


,2m-l 


w1-*         rt2m-l 


m-oo 


6  Zi  (1  _  9a»)2       A  (1  -  g2"«-l)2       -^  (1  +  j»»-l)»        **  (1  +  g2")2 
in*1!  m™i  m™l  tn— 1 


-1)2         S 


p.  379. 


J 
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LIL 


[Formulas  D\  p.  23>7\ 


LTIL 
(£*—  *%)*&*  -«-'*»—  *\)*&*  ~-*t—*2i*2hA 


-    P- 


-0. 


LIV, no.  306. 


**>* 


*n(v  t\—t%*  u.k). 


*z*     Vei— «a 


rJ2(U) 

<72fu) 


sin coam  (Vej— e* * «« k), 


_  mu|tiyJied  by 

vei  —  «2 


WLl!?  multiplied  by 


• 


-V  *!-** 


/" 


T 


"Vei-ej 


*»  \  <-  —  *\  -  4.  c 


mi 

V2U  _ 


1 


v«r<a 


team  \  fi-ej 
1 


0, 


1  o\u    sin  coam 


k«— 


*j  -  *_  r 


cos  coam<Vej  —  e*  •  n,  i),  : 


A  coam(Vei-e3  •  w,  /:),  . 


!  #7iu    cos  am 

I 


(\  ei—  *3-  fc.cO 


[Schwarz.  toe.  ciL,  p.  30.] 
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LV. 
Homogeneity p.  343. 

o(Au,  Aco,  ho')  =  Ao(u,  a),  c/), 

£ (Au,  Aco,  Aw')  =  -  £(u,  a),  <o')9 

A 


p(Xu,  ha,  W)  =  —  p(u,  m,  <ar), 


g3(^,  &/)  =  A-6g3(o>,  a/), 

P0U'?'?)=T2J?(M,!72'!78)' 


486  THEOBY  OF  ELLIPTIC  FUNCTIONS, 

LVI p.  262. 

m»u  =-(1+  k2)m  u  +  2  k2m*u, 
cn"u  =  (2  k2—  l)cnu  —  2k2cnzu, 
dn"u  -  (2  -  k2)dnu  -  2dnzu\ 

sn^u  =  (1  +  14*2+  k*)mu  -  20ft2(l  +  k2)mht  +  24  k4m% 
cn^u  =  (1  -  16  ft2 +  16  k*)cnu  +  20ft2(l  -  2ft2)cn8u  +  24  k*cn*u, 
dn<»u  -  (16  -  16ft2+  k*)dnu  +  20  (ft2-  2)dn3u  +  24  dnhi. 

(See  also  Formulas  II.) 

LVII p.  252,  et  seq. 

mu*=u-  (l+*2);£+(l  +  14ft2  +  ft4)^-  •  •  -  , 

31  5! 

an'(0)=  1,  -  an'"(0)-  1  +  *2,  sn<«(0)=  1  +  14*2+  jfc4? 
-  «n<7>(0)=  1  +  135A2+  135  A4  +  *«, 

m9)(0)-  1  +  1228A2+  5478**+  1228  *6+  *8, 

•  •••••• 

cnu  =  l-|j+(l+4*2)HJ- 

cn"(0)  =  -  1,  cn<*>(0)  -  1  +  4  *2,  -  cn«>(0)  =  1  +  44  Jfca  +  16  jfe* 
cn(8)(0)=  l  +  408  *2+  912**+  64  *6, 
-  cn<"»(0)  =  1  +  3688*2+  30768**+  15808  *6+  256*8, 

•  •••••  • 

dnu  -  1  -  ^~  +  *2(*2  +  4)  Hi  -  •••  , 

dn"(0)  =  -  *2,dn<*)(0)=  *2(*2  +  4),  -  dn<«(0)  =  *2(**+  44  *a  +  16), 
d„(8)(0)»  *2(jfc6+  408Jfc4  +  912jfc2  +  64), 

-Ai<»«(0)-  *2(*8+  3688 *6+  30768**+  15808 *2  +  256), 

■  •••••■ 

[Gudermann,  CreUe,  Bd.  XIX,  p.  80.] 

kK      2Ku      Vq  sinw    ,  Vg3  sin  Su       Vq6  sin  bu  ,  orA 

«n - -r  — - = —  -t-  — ; -j h  •  •  •  ,      p.  Zoo. 

2n  n  1—5  1  —  5 3  1  —  q5  '      r 

fc/C      2  Km      \/q  cosw      Vg3  cog  3M      \/<p  cos  5u 

jr—  C71 =  — - — ; 1 — ; « 1 - — ; J? h  •    •    •    • 

2n         n  1+9  1  +  q3  1  +  q5 

K  ,   2  Ku      1   .   q  cos  2u   .   q2  cos  4u   ,  cfi  cos  6w  , 

_d„__  =  _  +  ___ +  ___+___+..., 
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LVIII. 


3!p  w     "^      22-3      51P    W     *         22«5,K       2*5 


7,.r       v-/        .r   -         gT   -  ?r-    ■    24.5.7' 

I«(8)(U)_  fa  _  &«%  _  l52.«2u  +     git2     ya  +     Il2afi8_, 
91P    w     8»»      gjP"      22.7P  28.3.5IK       2*.3«5.7 

fSee  Art.  377.] 


LIX. 

pu  -  \  +  c2u2+  c3u*+  ciu6+  ■  ■  •  +  c»«2"-2+  •  •  •  .  .  pp.  326-8. 

ru  =  2  _£2u3_^u«_£lu7_  ... £s_tt2«-l_  ... 

^        u      3  5  7  2n-l  ' 

<>,=  _£*_,   c8  -  -22-,   c4 as2—, 

^     22«5  22-7      •       24.3-52 

6     2*. 5- 7. 11      ^     2«.3-53-13      2*.72-13 

(n-3)(2n+l)c«=3[c2C»-2  +  C3C„_3+C4C>,-4+-  •  •  +c»-2C2]  •  •  •  p.327. 

•  [n>3] 

LX. 

S-i^  +  ^S-a*-*  •  •  •  pm 

<W  -  1  -  |eiu2  -  jg  (6ei2-  ff2)u*-  •  •  •  •     •    P-  394. 

(A  -  1,  2, 3.) 
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LXI pp.  236,  246. 

(a  =  1, 2, 3;  t>4=  0O). 
t?3^o(«  +  »)#o(«  -  »)=  *i2(m)«>22(»)  +  t?32(«)t?o2(f), 

^V|(U  +  »)«?2(«  -  «)-  t?32(«)^22W-  *ia(tt)*a»(»)» 
t>8^3(«  +  t>)t?S(«  -  «)  -  ^l2(«)^l2(f)  +  «?32(«)t?32(»). 

02t?3tMtt  +  »)«?0(M  -  «)-  *l(«)0o(tM(»)^(»)+  *l(u)tfl(lO*o(»)*l(»), 

t?2#3t>2(«  +  »)t?3(w  -  »)-  #2(u)#a(u)&2(i>)ih(v)-  Mu)&i(u)#o(v)&i(v). 

W<&2(u  +  »)t?o(«  -  v)=e0(u)02(u)Oo(v)Mv)-  di(u)d3(u)#i(v)Mv), 
#2#o«>i(tt  +  v)Oa(u  -  f)=  tJl(w)t?3(u)*o(»)'>2(f)  +  *o(w)t>2(«)^i(»)^3(«)- 

t>3^3(«  +  *>)#(>(«  -  «)-  t?o(w)t?3(M)t?o(»)«?3(f)-  «?l(w)«?2(«)«>l(f)t?2(»), 

03dti»i(u  +  v)d2(u  -  v)  =  Oi(u)Mu)#o(v)&3(v)+  d0(u)di(u)#i(v)&2(v). 
i?o«?o«?o(tt  +  v)Mu  -  v)  =  Mu)Mu)Mv)Mv)-  OiMWuWiivWdv). 


l?33«?3(2«)=t?34(M)+t>l4(w), p.  237. 

tf»W,(2  «)  =  t?34(M)  -  «V(«), 
Wfl*o(2  W)  -  t?32(w)«V(«)  +  t?22(«)t>l2(«). 


k 
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LXIL 

a(u  4-  U\)a(u  —  U\)a(u2  +  Uz)<j(u2  —  Vq), 
+  o(u  4-  U2)o(u  —  U2)o(uz  4-  ui)o(ua  —  Ml), 
+  <*{u  +  Uz)<j(u  —  U3)o(ui  4- 1*2)0(^1  —  U2)sst  0.      .     .    p.  390. 

o(u  4*  v)ff(u  —  v)=  ohiojh  —  opuah, p.  391. 

(e»— e,t)o(u  +  »)(;(m-ii)=  ofuofv  —  ofuofv, 

a(u  +  v)ai(u  —  t>)  =  ox2uax2v  —  (ci  -  «*)(**—  ejohnflv, 

« 

(&—  e^<7a(u  4-  v)^a(m  —  v)=*(ex—  e^)av2uav2v  —(ex—  ejo^uojh, 
ox(u  4-  v)<7a(w  —  v)  =  Oppuopv  —  (ex  -  e^)a2uav2vf 
<Jx(u  4-  v)ff*(w  —  v)  =  oi2uofv  —  (Ci—  e^ofuah) 

Ox(u  4"  V)<7(U  —  v)  =  <7aM(TU<7jiV<7i,V  —  afiu  avu  axv  avt 

o(u  4-  v)ffi(u  —  v)  =  <7AU(TU^val,t;  4- ff^tt a„u <7av (n>, 
ff*(t*  4-  v)ox(u  —  t>)  =  oxiiOpUOxvapV  —  (eA—  ex)  ou  ovu  ov  o¥v. 
I" >t, /*,  y  =*  1,2,3.1  [Schwarz,  Zoc.  c#.,  p.  51.] 


:  ^  ai  vw  elliptic  functions. 


lxiii. 


(See  pp.  273,  349,  364.) 


m*%  ±  v)  =  (snucnvdny  ±  snvcnudnu)  +  D, 
where  D  -*  l!  —  k2snhi  sn2v. 

cniu  ±  v)  =  (cnu cnv ^\snu snv dnu  dnv) -f-  D, 


dn(u  ±  v)  =  (rfnwcfnii  ?  &2$nttsnvcnttcntO-r-  Z), 

sn(u  4-  t\4-  sn(u  — t#=-  2snucnvdnv  •*-  D, 

sn(u  4-  v)  —  snCu^  t)  =  2snvcnudnu  -5-  Z), 

sn(u  +  trt  sn(w  —  vN  =  (sn%  —  sn2v)  -5-  D, 

cp[u  4-  *}*)  -^7t(u—  v)=  2  cnu  cnv  •*-  D, 

J 
cn(?<  —  f^-  cn(u  -f  v)  =>^snM  dnu  snv  dnv  -s-  D, 

dn(u  +  v)+  dn(u  —  v)—  2  dnu  dnv  -s-  D, 

dn(u  —  »)—  dn(u  4-  v) --  2  k2  snu  cnu  snv  cnv  -f-  /), 

1  4-  fc2sn(u  -f  t>)  sn(w  —  v)  =  (dn2v  4-  fc2sn2i*  cn2t?)  -*•  Z), 

1  +  sn{u -4-  v)  sn(w  —  r)  =  (cn2t?  4-  sn2u  dn2v)  -s-  Z), 

1  4-  cn(u  4-  v)  m(u  —  v)  =  (cn2M  41  cn2v)  -4-  Z), 

1  4-  dn(u  4-  v)  dn(w  —  v)  =  (dn2w  4-  dn2v)^s;  Z), 

1  —  A2sn(w  4-  v)  sn(u  —  v)  =  (dn2u  4-  k2sn2v  cn2u)  +  D, 

1  —  sn(u  4-  v)  sn(u  —  v)  =  (cn2u  4-  sn2v  dn2w)  ■*•  Z), 

1  -  cn(w  4  t1)  cn(u  —  v)  =  sn2w  dn2t>  4-  srih  dn2u  -s-  Z), 

1  —  dn(u  4-  v)  dn(u  -^  v)  =  fc2(sn2u  cn2v  4-  sn2v  cn2u)  +  Z). 
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fpu  -  yu  = 


LXIV. 


—  _  a(u  +  ^)<y(^  ~  v) 


a2u  a2v 


C(u  +  v)  +  {(u  -  v)-  2 C" 2_?L_, 

yw  -  yv 


.     .     p.  352. 


.     .     p.  352. 


f  (tt  -f  v)  -  C(m  -  v)  -  2  £*> 


&'v 


fpU  —  yt> 


2    yw  —  yv 


-1  AlV^^I p#352. 

2  dw  L  yu  —  yv  J  ...*/. 


1  a  ff/u  T  y'fl~| 
2dv|_  yu  *~  y  J 


+  (6  fp2u  -  *  <y2) (yp  -  m)  +  4  y8!/  -  g2yu  -  <7a  T  fp'uy'v 

2(yu  -  yi>)2 

+  (6  fp*v  -  j  g2)  (fpu  -  t?v)  +  4  y3t?  -  Q2fpv  -  g3  T  y'i*  y't? 

2(yu  -  yv)2 


y(w  ±  v)  = 


2(yttyp  -  j  g2) (fpu  +  fpv)-  g3  T  y  Wt? 

2(yu  -  yv)2 


•      «      •      p.  oOo« 


=  U^^-VT-^-^ pP.366,367. 

4  |_yu  -  yvj 

=  2(pui?v-  ig2)(w  +  yv)-  .<7a  ±  llAy'p      ....     p.  355. 
2(yuyv  +  igr2)2+ 2gr3(ytt  +  yv) 


A 
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{l  ±  «n(w  +  v) 
1 1  ±  «n(w  4  v) 
■{1  ±ksn(u  -hv) 
1 1  ±  A:  snKu  +  ») 
t  +  w) 
e  +  «) 

*  +  ») 

*  +  ») 


LXHI  (Continued), 
{l  ±  |  sn(u  —  u)  j  =  {cnv  ±     snudnr)2-;-  Z), 
{IT     8n{w-i>)|=(cnu±     «ifdnu)2-^,D. 

(1  ±  fcsn(u-u)}  =  (dn! 
jl  =fijfcjm(u-iO|=<dni 
{ 1  ij  cn(u  -  t>)  |  =  (<m  t 
{1  4  cn(u-v)\  =  {sni 
{1  ±  dn(u-v)\~(dn; 
,[l  T    dn(u  -  v)  j  =  k2U 


udnjt)  +  snv 
•  anu  cnudnv  —  snv 
udnu  mv+  snv 
dn(u  +  v)  =  [snudnu,cnv  —  snv 
dn(u  —  v)**(cnuoriu  cnvdnv  - 
dn(u  +  v)  =  {cnudnu  cnvdnv  +  k''2 


cn(w  —  v. 

= 

cn(u  4-  v 

dn(u  -  ii 

iusnv)+  D. 


i(u  +  v)+  am{«  —  ")  j  -  2 snu cnudnv  +  D, 

i(«  +  v)  -  am(u  —  v) }  =  2pnvcnv  dnu-i-  D, 

i(a  +  «)  +  am{u  -v)\=  (cn%  -  sn^u dn*vf+  D,' 

i(u  +  v)  —  amtu  —  v)\  =(cn3u  -  snH  dn2u) 
(Jacobi,  WerkSfl, 
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LXV. 


f(u  +  v)  +  p(u  -  v)  = 


(pu  -  pv)2 

d2 
2fpu-  —logi&u-  fpv), 

d2 
2*w-— log(pu- gw). 


M   .     .    p.  353. 


4 


p(u  +  v)  -  p(u  - 1>)=  -      F"PV     =  -  -^i-log  (pu  -  $w), 
p(u  +  v)p(u  -v)=  (^P  +  JJ72)2+y3(^  +  H  t 

^  +  „  +  ,(ll  +  v)]  _  /g^zj^y  _  //  (u  +  v) + P  w      354 

\pu-pv/      \fp(u  +  v)-ipv  I 


1,    p(u  +  v),  -  p'(u  +  v) 


1?'u 


p'v 


=  0. 


.     .    p.  354. 


*X2  tO- 


ti) - 


(»2u  +  ig2)2+2gai!>u 
4$fiu-g2pu-g3 

2Cu  +  ±«?, 
2  p'u 


1   (P  ,      ^ 


p.  355. 


<x(2  w)  =  <r%  ^^^  =  2  ou^u)3-  3  cPuJurf'u  +  AA,  p. 


du3 


356. 


a(2  w)  =  2  ow  <7iu  02U  03U p.  380. 

(Schwarz,  he.  cit.,  p.  14.) 
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LXVI. 
E(«)-  f'dn'vdu-  f*Vl-t',m><j>d$-E(<t,,k) p.  285. 

E-  fVl  -  t'sin^if,  E'-  f'V\  -^sin2^. 
Jo  Jo 

KE'  +  K'E  -  KK'-  "- p.  291. 

J-R-E,     J'-E';    J'K-K'J-~ 

e{u)-e(o)«/^^("",^ P.  292. 

Z(„)-  (1  -  JR.  -  r"k'm'udti  -  rtdn'u  -  |W  -  E(u)-  «  jL 

*i2u  -  |  +  Z'(u),  Z'(0)-1-|. 

1U  -  Z'(0)  -  Z'(u),  *"e»»«  -  k>-  Z'(0)  +  Z'(u), 

Z'lKJ-Z'IO)-*2, 

Z(-«)--Z(u),  Z(0)-0, 

Z(u  +  2  K)  -  Z(u),  Z(»  +  2  iK')  -  Z(u)  -  S,  .    .    p.  294. 

Z(K,=  0..     .     p.  292.     «*)-j*Sift 
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LXVII pp.  302-303. 


,  =  y/ei-  ez \  E ^—  K I,     j  =  -  % s/ex  -  e3  \  E'+     e?      K'l> 

(  Cl  -  «3       )  I  «1  -  C3         ) 

g°    ,   *        U  +  eiu\,     E'=     ,    *        \t)'  +  e&>'\. 

v«i-  cs  Vei  —  ez 

Formulas  for  £u  are  found  under  Nob.  XXII  and  XLIV. 
V  =  -U  +  (ei  -  ez)  £j<o,     3'  =  -L  +  (e,  -  63)  '£\t/  -  |*-. 

■ 

EWe^7z  -  u)  =         * ( g^f  +ei A   ....    p.  307. 

vci  -  e3  \  ^  / 

Z(Ve!-e3  •  w)  =        *        \r(u  +  a/)  -  2- u  -  jy'l-     p.  308. 


-.     •      7YV7tU 


tU,""K       M      1  -  <72w  P-295- 


m-1 


Z(w  +  v)  =  Z(m)  +  Z(v) -  Fsnwsnv an(u  4-  v)9     ...    p.  350. 
E(w  +  t>)=  2S(u)  +  2S(t>)-  fc2*nusnt;sn(u  +  v). 


* 
-> 
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LXVIII. 
Il[z.  V  Z?T);  »,,  VZ^T);  a,,  VZtell  -  II(z;  a,;  a,) 

__ ,  r-swvvYdj  +  ^zw    vzter)+v^(g-[  jz        414 

3  J  L  z  -  a2  Z  -  a,  VZ(z) 

Z(z).  (1  -  z*)(l  -  «?z"). 


no 


J  (1  +  nsin2 


*)A* 


p.  420. 


„,       ,_    r-<'.n»ei.a  J«»m'ud    _  1 ,     9(»  -a)         gM.    p.  420. 
II(it,ffl)- II(a,  u)=  uE(a)-aE(u) p.  421. 

n(«,o)--n(-«,o),  n(o,o)=  o=n(u,  k), 

II(«,  iK')  -  «,     n<K,  a)  -  KE&)  -  aE  -  KZ(a), 


II(u  +  8K,«).  n(«,o)+  2KZ(o), 
n<u  +  2iK',o)-  n(u,o)+2.K'Z(o)+5 


n(ia,io  +  K)-  n(u,o  +  K'.tf), 


p.  421. 
p.  422. 


12 Ku   2Ka\      21  u 


~2S 


qM  sin  2  ma  Bin  2  mu 


p.  423. 


i  Addition-theorems  are  found  on  p.  426. 
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LXIX. 
U(t,  V5(0;  a,  VS(a);  *>)  =  U(t;  a;  oo) 


1  p^vttfl)Wfi(«)      «         a(0_  4*- **-*,.     p.  419. 

2  J  t-u  VS(t) 

t  -  pu,        n/S(0=  -  p'u,         a  -  pu0,        >/S(a)  -  -  p'u0, 

n(«;«;co)-I  r^  +  ^^du 

2  J      fpu  —  fpuo 

ffucruo  ouo 

11(1;  a;  »)-  II(a;  t;  oo)=  «^2  -  ti0^+(2n  +  l)jt».  .     p.  420. 

OUq  <JU 


Addition-theorem  on  p.  429. 


LXX. 


JE(u)du  -  log  O(u), p.  423, 


Q(iu)=e    zcn(u,  fc')0(u.  k'),  .     .     .     .  p.  424. 

(Ve\  -  e3  •  u)  -  e**""1  a3u, p.  425. 

II  (u,  a)  -  ug(a)  4- 1  log  °(tt  ~  fl) ,      .     .  p.  424. 

2       Q(u  4-  a) 

n(v^^.u,  V^=Tz.a)  «  ilogg8SM  ~  °i  +  "— •  P-425. 

2  (73  (U  +  a)  <73<J 
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LXXI. 
If  f(u)  is  a  rational  function  of  u,  we  may  write 


(1)   /(«)-A+5[ilH«,-4fV+^V ±  (nf-\)lVi('H~1)] 


where  V{  = p.  9. 


u  —  a 


% 


(2)  /(u)=ciM-^iW-f2),---i""twi P-9- 

(u  —  bi)(u  —  b2)  .  .  .  (u  —  on) 


If  <j>(u)  is  a  rational  function  of  sin  w  and  cos  w,  we  may  write 

(1)  0(iO-P(4fa) +*(*), p.  22. 

where 


B3t  d2        u-aj  Bn,j       d"*"1  „  .  u-aj~\ 

(2)     jAfa)     C.cr-'8in  (U  ~  Cl)  8in (w  ~  °2)  •  '  '  8in  ("  ~  Cm)      •    •    P.  25. 
^  sin  (u  —  6t)  sin  (u  —  62)  •  •  •  sin  («  —  &n) 


If  F(u)  is  a  doubly  periodic  function,  we  may  write 


(1) 


±  ,  Dnt*,  ZQl*i-»(u  -  iol,     ...    pp.  120  and  433, 


where  the  transcendental  function  Z0(u)  becomes  infinite  of  the  first  order 
for  u  =  0,  the  residue  being  unity. 

(2)       F(w)=C2 — ; v— ; c : c—  9      .     •     •     p.  439. 

a(U  —  Ui)o(U  —  U2)   .   .   .    tf(w  —  ur) 

where  ui°  +  i*2°+  ■  •  •  -f  Wr0==  ^1  +  t*2+  •  •  •  +  Wf 


